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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieviriiiiecieieisirees et sesees e 185,991,807 |............. 7.851 |..... 185,991,807 |........35,855,289 |...... 221,847,096 |............. 9.371
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ............c.cccooo.foceenene. 3,552,755 |............. 0.150 |......... 3,552,755 | 0 e 3,552,755
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 3,270,771 e 0,138 | 3,270,771 | 0fn. 3,270,771
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 413,704,224 |............ 17.462 |...... 413,704,224 |......... 4,691,222 |..... 418,395,446
1.06 Industrial and MIiSCElANEOUS ..............cooueiiurieirieieieeiee e .. 1,222,605,307 |............ 51.605 |.. 1,222,605,307 |.....cocueveeennnee 0. 1,222,605,307
1.07 Hybrid securities ............. IO 3,215,534 |............. 0.136 |......... 3,215,534 | 0 fn 3,215,534
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 |.ooveeieeieens (1 AT (1 T 0
1.09 SVO identified fUNAS .......cccovvriiceinniieinnncseesneneseensenesesees s 0 oo 00000 | 0 e O e 0
1.10 Unaffiliated bank loans 5,003,477 |....
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e L000 [l O e O e 0
1.12 Total long-term DONAS ........c.ovrirurerereeieieieeeeeeeie e seseeen ...1,837,343,875 |............ 77.553 |...1,837,343,875 |....... 40,546,511 |.. 1,877,890, 386
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveverercereeen e 2,648,564 |............. 0.112 |....... 2,648,564 |........c.coeevnee [ 2,648,564 |............. 0.112
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cceuiieeeiiieieiereeeeeeee e e 2,648,564 |............. 0.112 |....... 2,648,564 |........c.coeenee [ 2,648,564 |............. 0.112
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 11,308,946 |............. 0.477 |........ 11,308,946 |......coocvvvne [ — 11,308,946 |............ 0.478
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 ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 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 11,308,946 |.............. 0.477 |........ 11,308,946 |...coovoeeee [ — 11,308,946 |............. 0.478
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([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) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e (23,491,447)|............ (0.992)|...... (23,491,447)........ 52,549,313 |........ 29,057,866 |............. 1.227
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoeueiviiiecvereniieeeeieeenens oo 4,900,000 |............. 0.207 |......... 4,900,000 |........ 94,711,869 |...... 99,611,869 |............. 4.208
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee 0
6.04 Total cash, cash equivalents and short-term investments ...................[...... (18,591,447)............ (0.785)...... (18,591,447)
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne 0
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes 0
9. Other invested assets (SChedule BA) .............ccccueuiuiieieeeieieieeeeeeeee e e 55,134,135 [.....co. 2.327 | 55,134,135
10.  Receivables for SECUMHES .........cccrviiiueieiririiceieieeeeee e s 864,657 |............ 0.036 [...cvvnnne 46,288
11.  Securities Lending (Schedule DL, Part 1).. 222,378,094 |............. 9.386 |..... 222,378,094
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0 0.000 0
13. Total invested assets 2,369, 155,351 100.000 [ 2,367,309,738 222,378,094 | 2,367,309,738 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

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 = =T i TR o1 10 o e PP PRTPS

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 PIrIOT YEAT .........ocvoueveueueueiiiiieieiete ettt seses 2eeeeeseeeenean 212,575,000

Cost of acquired:

2.1 Actual cost at time of acquISItion (PArt 2, COIUMN 7) .......iviiiiiueueierireietsisisiete ettt se ettt es et sesess s b b sesese st sessesesesesesesesssssesessenenesnananas 1,200,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.ceiiiieeeeeeeeeeeeeeeee ettt seas seeseseseseenaens 44,293,528 ......cceone. 45,493,528
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0

3.2 TOtalS, Part 3, COIUMN 11 ..ottt ettt b bttt h e h bkt e £ 10 o8 bbb e £ €620 E bkt e e 10 e e bbb ek e b mbeseRn s ae e e e s et et ebeaeae s s ss  2esesesessssanaenseseseseananas 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 TOAIS, PArt 3, COIUMN 8 .......vovevieieieeeeee ettt ceeee e et et ete et et eeess s et esets s et et esessasesaesses et et essee s et seeeeteseseseesss s eseseeesesesesese s asasesesesesen eEeEeEereaeaeaeaeebebebebesercatae | 2etesesesesenessasaseseaeeenenens 0

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt h e e bt et e e bt e bt eaee o2 et ea e e 4h e e eh e e eh e e R e e bt e a bt ea bt ea e e e e et ehe e ea e e ebeeab e e ke anbeen Soeemteesseanteanseesseasenseennes
Deduct amounts received on disposals, Part 3, Column 15 .........cccccoevieiieniennnns

Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e
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 ..ottt bbbt ee bt E e E b0t E e E b £ £ ot E e E b b e et E bbb e nsna e s et s ennsna et enen e 0

10.2 TOLAIS, PArt 3, COIUMN M0 .....ocvvivieieiieeeeetetet ettt ettt ese ettt te s et e s esese s es e s et e s et esesess s esesesebeseseseasas s esesesesesess s eseses et et et eseas ehebee et et ae e e bbb ebe e et nenente etebesesesetet et eseeeseseaeanaes 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocoruerererreeeiririeieiereeees ceeeeeeeeeas 258,068,528
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS LINE 12) 1uuiuiiiiietetetetitiit ettt ittt sttt ettt esese e st e s s s esesese e e e 2 s e s et eses et se s s a2 a8 e b e b e s es et ee s 22 s e b e b e s e se e e s e s b e b e s et e s ene st s e s e bbb e s esene e e Sesesesessanaes 258,068,528
Deduct total NONAAMILIEA AIMOUNLS ............cceveveieeceeteieeeeeectetetesesesscaeseseseseescaesesesessssssesesesesssssaesesasessesesesesasassnsesesesasassssssesasasassssseesasasassssstesasessesnsntesasns sesssscsesesasanns 1,027,244
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .....cciiiiiiiiiiieieiiii ettt b s eneaean 257,041,284
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

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 58,807,318
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 1,500,000

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 5,564,884 ..o 7,064,884
Capitalized deferred interest and other:

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

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ...ouieiieiieieiecece et s st s 82 s s ettt s s et (5,928,516)

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 (5,928,516)
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 diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 4,809,551

Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 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 55,134,135
[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 55,134,135

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,910,532,070
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiiuieiteeeetete et te et et et et et et e e et ese et ese st eaessese st ese s es e s et essetess et ese st ese st esessebe s ebessesessabessssensassensesenneneneas 700,750,414
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 8,170,582

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 .(148,101)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ... 43,314
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 .. 586,610
4.4, Pt 4, COIUMN T Lottt e ee s st s s b 8 b 8 b 28 h 8 b 8 h 8 h £ 8 b 8 h£8 b8 b8 b £8 b e 8 b e es b s bt s bt e e (242,926) ...238,897
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ..........iuiiiiieeeeeeeeeeeeeeeeeeeeee e eee e ee e eee et ee e tes s ees s aee s ees st ee st ee s eesssees s ees st es s eessseessssessseessseessassnasnsnan Saesessesesarens (10,099,771)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiiiuieieiieeieeeeeeete ettt et e et e s eae s es e et ese et eseeseseaseseaseeesenesenane 754,891,419
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 3,119,795

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 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 M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ...ttt sttt b ettt e bt e b b e ee e E b1 £ 1o ee e E b4 £ eE b b £ 1 £t E b e e et E b b ettt en s na et en e s en 786 e 786
Deduct current year’s other-than-temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt bbb th e E bt E bbb o R b £ e st E e E b et b bbbttt b b et ensnsna et nesennnaeata 77,539

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e et e et s e e s ot e et st b b ettt e b et et taea 2oensnsnaesetesannaees 230,352

LI oY 7o) 11131 e TSRO P PR 16,546 ..o 324,437
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 44,059
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,851,301,386
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,851,301,386
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......ccccoeeevvevreereesee oo 185,991,807 |....ccocenvve 175,054,324 |............... 186,164,535 |....ccoc...... 185,752,099
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 185,991,807 175,054,324 186,164,535 185,752,099
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 3,552,755 3,474,719 3,684,774 3,361,538
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 3,270,771 3,127,194 3,664,473 3,055,000
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 413,704,224 380,870,065 417,275,733 421,469,220
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 1,046,933,105 |............ 1,045,631,175 |............ 1,040,976,986 |............ 1,071,181,157
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...oooiee e 17,760,565 |.....cccovvenee 17,964,530 |..oovcveeene 17,720,451 |................ 17,832,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 166, 130,657 170,083,024 165,545,377 175,280,036
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,230,824, 327 1,233,678,729 1,224,242 ,814 1,264,293,193
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 1,837,343,884 1,796,205,031 1,835,032,329 1,877,931,050
PREFERRED STOCKS 14.  United States ........cceovveevveereeeeiee e 2,648,564 |.......ccceveenne 2,648,564 |.....cocoeeee. 2,605,250
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 2,648,564 2,648,564 2,605,250
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 2,648,564 2,648,564 2,605,250
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ...11,308,946 |.. ... 11,308,946 |.. ...10,686,115
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 11,308,946 11,308,946 10,686,115
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 11,308,946 11,308,946 10,686,115
26. Total Stocks 13,957,510 13,957,510 13,291,365
27. Total Bonds and Stocks 1,851,301,394 1,810, 162,541 1,848,323,694
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 2 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

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 7,319,810

............. 34,470,613

............... 7,613,561

..1,407,668

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

3,552,755

3,552,755

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

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

.............. 3,270,771

............... 3,270,771

128,304

3,142,467

11,369,617

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

........... 119,308,894

63,702,260

........... 503,301,403

....5,042,801 |....

29,129,849

103,571,629

95,303,875

121,996,610

63,702,260

413,704,223

509,244,204

413,704,223
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 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 .| 58,981,382 |.......... 176,666,836 |........... 239,899,205 |............. 70,678,365 |............. 14,665,269 560,891,057 |....ccovvvernennn 304 | 594,846,089 297,730,849 |.......... 263,160,208
6.2NAIC 2 .. ....35,464,495 |... ...85,902,256 |.... 360,822,789 .47,485,876 |.. ...25,803,226 |... ...555,478,642 |.. .511,579,743 |.... . ...381,981,583 |.. . 173,497,059
B.3NAIC 3 ..o 3,359,633 |............. 44,661,995 |............. 28,962,385 |....cooeene 1,039,168 |...cooeieicciceenee 0 [ e XXX [ 78,023,141 [ b2 | 65,420,454 |.....oiiveeeen 3 | 20,373,284 |............. 57,649,857
B.4NAIC 4 ... 9,170,513 |.coieeeee 11,435,675 |............... 4,058,370 |.eoeereeieireecieans [V R 0 [ e XXX [ 24,664,558 |.......cooooovereee 1.3 | 19,782,198 |...oovoverereeen 1.0 [ 15,082,981 |............... 9,581,577
6.5NAICS5 .. 449,500 |.............. 2,029,945 |..cooine 446,419 | [V R [ I D.9,% CHNUI RS 2,925,864 |...coerrrnieeeeenn 022 [ 738,224 | 0.0 | 236,563 |....ccvenene 2,689,301
6.6 NAIC 6 0 622,042 0 0 0 XXX 622,042 . 0 . 0 622,042
6.7 Totals 107,425,523 321,318,709 634,189,168 119,203,409 40,468,495 XXX 1,222,605,304 66.4 1,192,366,708 62.4 715,405,260 507,200,044
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
8ANAICT i,
82NAIC2 ..o,

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

86 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 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

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

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 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) ... 96,122,926 |........... 315,853,426 476,308,967 |........... 198,015,211 |............. 82,917,664 |.......c.oevv 0f.... 1,169,218,194 906,057,986 |........... 263,160,208
122 NAIC 2 ... ) ... 35,464,495 |... ...86,099,782 |... 361,227,485 ....50,173,592 |.. ...28,488,760 |... oo 61,454 114 | ... 387,035,483 |.. . 174,418,631
123 NAIC 3 e [(c) I 3,359,633 |............ 44,879,420 |............. 28,962,385 |.............. 1,039,168 |....cococveeeeee 0 [ 0 | 78,240,606 |.........ocvevevereeeee b2 o XX e XXX e foee 20,590,749 |............. 57,649,857
124 NAIC 4 ..o [(c) I 9,170,513 |........... 15,286,144 |............... 4,472,788 ..o [V A 530,000 |..cocveverereeieiereen 0 o 29,459,445 ..o 1B [ XX e e XK e fe 19,347,868 |............. 10,111,577
125NAICS ... () 449,500 |.............. 2,141,050 ..o 446,419 | [V (V1 A 01]() oo 3,036,969 [....cooveiieieeeen 002 [ XX e XXX e foeeeeie 347,668 |.............. 2,689,301
126 NAIC6 ... 0 834,546 0 0 0 0](c) 834,546 212,504 622,042
12.7 TOtalS .o 144 567,067 |........... 465,094,368 |........... 871,418,044 |........... 249,227,971 |........... 111,936,424 |.....o.ov 0 [(b) 1,842,243,874 |....coucvereeeceen 1000 [ XXX e [ XK [ 1,333,592,258 |........... 508,651,616
12.8 Line 12.7 as a % of Col. 7 7.8 25.2 47.3 13.5 6.1 0.0 100.0 72.4 27.6
13. Total Bonds Prior Year
13ANAIC T e 137,211,000 |........... 365,909,192 |........... 482,524,791 |........... 224,109,799 |............. 84,122,073 [..ovveeeeeeeeeeees O [ XX e XXX e e 1,293,876,855 966,069,032 |........... 327,807,823
13.2NAIC 2 et 21,685,375 |.......... 209,850,479 |........... 224,384 474 |............. 60,999,092 |............... 3,540,118 |.oveieeeeeen O e XXX e XXX e o 520,459,538 334,740,571 |........... 185,718,967
13.3NAIC 3 e 1,767,038 |... ...29,838,713 |.............33,294 451 |..... .. 1,560,056 |.. 67,332,172 |35 26,289,673 |.. ...41,042,499
134 NAIC4 ... ..4,358,264 |... ...16,756,877 |.............. 5,265,880 |......cceoeerrrrrnne. 0 foorereeeeeeeeeereen O o O o XK e XXX e ...26,381,021 |.... 17,944,972 |.. ..8,436,049

135 NAIC S e 571,856 |... ...614.598 |.........erre. 290,000 ..o 0. [(5) e 1,476,454 | 01 [ 738,230 |.ccovereeee. 738,224
13.6 NAIC6 ... 0 124,325 0 (c) 124,325 124,325 0
13.7 TOtalS .o e 165,593,533 |........... 623,094,184 |........... 745,759,596 |........... 286,668,947 |............. 88,534,105 (b) 1,909,650,365 |..................... 100.0 [........ 1,345,906,803 |........... 563,743,562
13.8 Line 13.7 as a % of Col. 9 8.7 32.6 39.1 15.0 4.6 100.0 70.5 29.5
14. Total Publicly Traded Bonds

T4ANAIC T e 41,655,858 |.......... 222,474,283 |........... 388,822,856 |........... 176,673,059 |............. 76,431,930 oo [V 906,057,986 |.......ccocevenenn 492 [ 966,069,032 906,057,986
14.2NAIC 2 ... ....25,967,694 |... ...44,215,767 263,251,368 |..... ....35,301,613 |.. ...18,299,041 |... ... 387,035,483 |.. . 334,740,571 |.... ... 387,035,483 |..
T4.3NAIC 3 e 1,575,525 |.. 10,751,906 el 224,151 |..... 1,039,168 |....cococveeeeee 0 [ 0 | 20,590,750 26,289,673 ....20,590,750 |..
144 NAIC4 ... 9,170,513 |... 9,762,937 OO 1/ 1 I 0. 0 19,347,868 17,944,972 .19,347,868 |..
TAE5NAIC S oo [V 347,668 | [V [V 0 [ 0 o 347,668 |......cocoeveeeeeenenn 0.0 oo 738,230 |.oovovevevereeeeeenen 0.0 o 347,668
T4B NAIC B ..o 0 212,504 0 0 0 212,504 124,325 212,504
14.7 TOtalS .o e 78,369,590 |........... 287,765,065 |.......... 659,712,793 |........... 213,013,840 |............. 94,730,971 oo 0 1,333,592,259 |....cccvvvvve 72,4 | 1,345,906,803 |.........cceveeen 705 [ 1,333,592,259
14.8 Line 14.7asa % of Col. 7 ...cooveuevnecencenfornrincicc 5.9 [ 216 [ 49.5 [ 16.0 [ TA o000 o 100.0 | X% [ XXX oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 4.3 15.6 35.8 11.6 5.1 0.0 72.4 XXX XXX 72.4 XXX

15. Total Privately Placed Bonds

151 NAIC T e 54,467,068 |............. 93,379,143 |............. 87,486,111 |........... 21,342,152 | 6,485,734 |.ooveee [V 263,160,208 |......cccvereen 143 [ 327,807,823 | 17.2 [ D90, OV 263,160,208
152 NAIC 2 ottt 9,496,801 |... ...41,884,015 |.... ..97,976,117 14,871,979 |.. 10,189,719 |... oo, 174,418,631 | . 185,718,967 |... . 174,418,631
15.3NAIC 3 e 1,784,108 |............ 34,127,514 |............ 21,738,234 | [V [V TN | B AR 57,649,856 A 41,042,499 | 2 XX K e [ 57,649,856
154 NAIC 4 oo (V) 5,523,207 |.ceereenne 4,058,370 |.eoeeeereeieriecieins [V 530,000 [..oeoveereererrirnnen 0 o 10,111,577 | 0.5 | 8,436,049 A XK e [ 10,111,577
155 NAIC S e 449,500 |............... 1,793,382 | 446,419 | [V (V1 A [V A 2,689,301 [ooiiiiie 0.1 | 738,224 | 0.0 | D,9, 0, ORI A 2,689,301
15.6 NAIC 6 ... 622,042 0 0 0 0 622,042 0.0 0 0.0 XXX 622,042
15.7 Totals ...ooeeeeieeeee 177,329,308 |.... 211,705,251 .36,214,131 |.. ... 17,205,453 |...
15.8 Line 15.7as @ % 0f Col. 7 ...cvoveeveeeeeeeeforeccic 1300 s 34.9 | 416 [ [ 1 3.4
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 3.6 9.6 11.5 2.0 0.9 0.0 27.6 XXX XXX XXX XXX 27.6

(a) Includes $
(b) Includes $
(c) Includes $

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

428,811,422 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.... 16,814,495 current year of bonds with Z designations and $
................................. 0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0 current year, $

10,364,674 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.

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.
............ 4,900,000 ; NAIC2 $




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company
SCHEDULE D - PART 1A - SECTION 2

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
. U.S. Governments
1.01 Issuer Obligations ...........c.ccceveiricoineencnneeens o, 4,900,000 |............. 26,461,150 |........... 133,014,274 ..o O e 0 e XXX [ 164,375,424 9 151,276,396 9 164,375,424
1.02 Residential Mortgage-Backed Securities ... 2,419,810 |. .. 8,009,463 |.. .. 7,065,875 |.. . . .26,516,377 |.. 1.4 ...29,218,179 |... 15 ..26,516,377 |.

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

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

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 3,552,755 3,552,755

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

......................... 3,270,771 e 3,270,771 [

4.05 Totals 0 0 0 128,304 3,142,467 XXX 3,270,771 0.2 11,369,617 0.6 3,270,771 0

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

5.01 Issuer Obligations ...........cc.cccce.ee. [ P [V 5,260,248 |.............. 8,554,585 |............. 22,442,013 |............. 24,037,024 |............ XXXcovveve oo 60,293,870 |....cceoveririennn 3.3 | 113,270,277 oo 5.9 | 60,293,870
5.02 Residential Mortgage-Backed Securities ... ..28,915,714 |. .96,361,037 |.. .85,268,320 |.. ...97,407,658 |... ...39,665,236 |.... ... 347,617,965 |.. .. . 390,161,105 |... 347,617,965 |.
5.03 Commercial Mortgage-Backed Securities .......... [.................. 214,135 | 1,950,344 |.............. 1,480,970 |............... 2,146,939 [ 0 oo XXX [ 5,792,388 |...coovvvviieeeenn 0.3 [ 5,812,823 |...oooiiiiieeeen 003 [ 5,792,388
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 0 0
5.05 Totals 29,129,849 103,571,629 95,303,875 121,996,610 63,702,260 413,704,223 509,244,205 413,704,223
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooeioiiiiniiiiicieieees e, 2,013,448 |........... 101,049,938 |........... 571,294,461 |........... 115,607,400 |............. 39,312,762 |........... D.9,0, CUNUII RN 829,278,009 |.......oovvverrne 45.0 | 727,834,269 |.....ooovvrns 38.1 | 546,666,159 |........... 282,611,850
6.02 Residential Mortgage-Backed Securities ... R T 6,858,382 |.....cc.... 13,177,680 |.............. 5,398,467 |............. 1,702,172 [ [ SO D,9,0 TN RO, 27,136,701 oo 1.5 Jv 36,625,319 .o 1.9 | 3,552,843 |............. 23,583,858
6.03 Commercial Mortgage-Backed Securities .......... |........... 29,680,086 |............. 82,834,162 |.............. 7,094,580 [..ooveveecicicne 0 [ [ SO D.9,0, CUNUII RN 119,608,828 |......coceeveienne 6.5 | 139,194,959 | 7.3 | 76,887,878 |............. 42,720,950
6.04 Other Loan-Backed and Structured Securities ... 68,873,607 124,256,929 50,401,661 1,893,837 1,155,734 XXX 246,581,768 13.4 288,712,163 15.1 88,298,379 158,283,389
6.05 Totals 107,425,523 321,318,709 634,189, 169 119,203,409 40,468,4% XXX 1,222,605,306 66.4 1,192,366,710 62.4 715,405,259 507,200,047
7. Hybrid Securities
7.01 Issuer Obligations ...........ccccoovioeiiiiniiiiniiiieies e, 0 [ O e 0 e 0 e 3,215,534 |............ D.9,0 TN R 3,215,534 [ 0.2 | 3,375,795 | 0.2 [ 1,763,962 |............... 1,451,572
7.02 Residential Mortgage-Backed Securities ... L0 . . .
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccoceveeveeie |oveiiviiiiiiiecieee 0
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company
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 ..........cccoceeeeees foevevviiniiviciien0 s 2,802,073 ..o 4418 [ 0 [ [V O XXX o 3,216,491 | 0.2 oo 4,728,944 | 0.2 oo 3,216,491 |, 0
10.02 Unaffiliated Bank Loans - Acquired 0 1,786,997 0 0 0 XXX 1,786,997 0.1 4,205,352 0.2 1,786,997 0
10.03 Totals 0 4,589,070 414,418 0 0 XXX 5,003,488 0.3 8,934,296 0.5 5,003,488 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 ...........ccccevrevncnncenccines oo 7,605,333 |.....cocne 133,915,684 |............. 714,293,755 |............. 138,463,804 |.............. 69,707,787 |............ XXX oo 1,063,986, 363 779,922,941 |............. 284,063,422
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 38,193,906 |............. 117,548,180 |....cneneee 97,732,662 |............. 106,723,391 |..ccveuvneeee. 41,072,904 |............ D.9.0 SR R 401,271,043 377,687,185 |......cecn.e. 23,583,858
12.03 Commercial Mortgage-Backed Securities ........ [...c.cccc..... 29,894,221 ... 84,784,506 |................ 8,575,550 [..covveuinne 2,146,939 2 125,401,216 |88 e XXX e XXX [ 82,680,266 |.............. 42,720,950
12.04 Other Loan-Backed and Structured Securities . |- ... 68,873,607 124,256,929 50,401,661 1,893,837 |.. . 246,581,768 |. . 88,298,379 |............. 158,283,389
12.05 SVO Identified Funds XXX XXX v e XX i o XX o0 fe0 000 e XXX ot XXX i [ 0 0
12.06 Affiliated Bank LO@ns ..........ccccoeevevencnenenenies Joeeeeeieiencieieeeen 0 o0 e 0 [ XXX e e XXX [ [V 0
12.07 Unaffiliated Bank LO@ans ............cccvevnceinccnnes fooveveiiniiicicieenn 0l 4,589,070 |....cocvvcinne A4,418 [0 0 | XXX oo o 5,003,488 |.....ccoeveiiennne 0.3 |eirene XXX [ XXX o 5,003,488 |.....ccvvveiiieiiiinne 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12.09 Totals ..o [ 144,567,067 |............. 465,094,369 |............. 871,418,046 |............. 249,227,971 |............ 111,936,425 | [V R 1,842,243,878 |......cocveiinns 100.0 Jooveeenee XXX [ XXX oo 1,333,592,259 |............. 508,651,619
12.10 Line 12.09 as a % of Col. 7 7.8 25.2 47.3 13.5 6.1 0.0 100.0 XXX XXX XXX 72.4 27.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccoceerrirrennenneines oereeeninens 5,584,921 |............. 271,717,022 |............. 527,970,722 |............ 165,016,945 |.............. 40,701,915 |.eeeees e XXX o XK e XX [ 1,010,991,825 | 52,9 s 740,156,650 |............. 270,834,875
13.02 Residential Mortgage-Backed Securities ... 44,424 435 |... 136,321,409 |.. . 109,882,636 .. 47,832,190 456,004,603 |. ...423,698,495 |.. .. 32,306, 108
13.03 Commercial Mortgage-Backed Securities . ... 49,629,934 |... . 56,330,623 0 145,007,782 |. . 85,495,059 |.. .. 59,512,723
13.04 Other Loan-Backed and Structured Securities . |. ....65,382,386 50,742,9 288,712,163 |. . 87,622,304 |.. .201,089,859

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

XXX

81

13.07 Unaffiliated Bank LOANS ..........ccccevvrinvninnnins fooeeeeiciciees 571,856 |..ccocecnennnn 7,529,805 |............ 832,635 |0 0 e XX e XXX e XK i o 8,934,296 |....ooveerveinieeennnn 0.5 o 8,934,296 |..c.oveeeiiiiiee 0
13.08 Unaffiliated Certificates of Deposi . 0 0 0
13.09 Totals P PR 165,593,532 |............. 623,094,185 |............. 745,759,597 |............. 286,668,950 |.............. 88,534,105 [...oveeereeecneeenn 0 [t XX e XXX e 1,909,650,369 |.......cccveereenen. 100.0 o 1,345,906,804 |............. 563,743,565
13.10 Line 13.09 as a % of Col. 9 8.7 32.6 39.1 15.0 4.6 100.0 70.5 29.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 6,450,669 70,682,174 |............. 543,286,347 |............ 105,845,682 |............... 53,658,068 |............ XXX........... 2 779,922,940 | ... 140,156,650 779,922,940

14.02 Residential Mortgage-Backed Securities 31,670,148 |... 105,975,442 |.. 93,947,471 ...105,021,219 |.. .. 41,072,903 .377,687,183 |. 423,698,495 |. 377,687,183 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 2,810,208 |............... 69,864,288 |................ 7,858,836 |......ccceu 2,146,939 82,680, 266 85,495,059 [.......coovevvcennn b5 [, 82,680, 266

14.04 Other Loan-Backed and Structured Securities . |.............. 37,438,570 ... 36,654,090 |.............. 14,205,720 ...0 ...88,298,380 87,622,304 [...ooveeeveeiecnec 4B [ 88,298,380

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...

14.07 Unaffiliated Bank LO@ns ..........ccccceoeeeeeeccnccnccas foevenenenenenennennn0 e, 4,589,070 |veveveeeen 14,418 |0 0 e XK . 5,003,488 003 8,934,296 |...ocovveriiiienenn 0.5 [ 5,003,488

14.08 Unaffiliated Certificates of Deposit . 0 0 0

14.09 TOtalS ... o 78,369,590 |.....c...... 287,765,064 |.............659,712,792 |.............213,013,840 |.............. 94,730,971 [ooveieiiiiiiieeen0 o 1,333,592, 257 [ 72,4 [ 1,345,906,804 |......ccevvevvenenn. 70.5 [ 1,333,592,257

14.10 Line 14.09as @ % of COl. 7 ....coevvvevveiieieieens oo 5.9 | 21,6 e 4905 | 160 [ T i 0.0 e 0010000 e XX [ XX e XXX i [ 100.0

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

Section 12 4.3 15.6 35.8 11.6 5.1 0.0 72.4 XXX XXX XXX 72.4 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........ccccuvvririninininininins foeeieeieeeees 1,154,664 |.............. 63,233,510 |............. 171,007,408 |.............. 32,618,122 |..ccoceeeeee 16,049,719 |............ XXX ....284,063,423 ...270,834,875 284,063,423
15.02 Residential Mortgage-Backed Securities .......... |.cocoenenee. 6,523,758 |..cccvvennne 11,572,738 oo 3,785,191 | 1,702,472 [ 1 23,583,860 32,306,108 |.o.eeveeeeereerenn 17 e XXX o 23,583,860
15.03 Commercial Mortgage-Backed Securities ........ | 27,084,018 .... 14,920,218 ....716,714 42,720,950 59,512,728 |eoeeeieieieeeeen 3 e XXX o 42,720,950
15.04 Other Loan-Backed and Structured Securities . |. ... 31,435,037 . 87,602,839 36,195,941 . 158,283,388 |. 201,089,859 |. . 158,283,388

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

.............. 36,214,131
......................... 7.1

.............. 17,205,454
......................... 3.4

1.5 2.0 0.9
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other-than-temporary impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene 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:




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 2,900,000 |eeoeeverieneee 2,900,000 |-eoverereeeeeirereeeeeeeens [V
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 9,911,111,619 | 902,111,619 |............ 9,009,000,000 |...veevevereriiiieierinn
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O O (O T 0 fooreeeeeeeee e
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS ..........ceeueveriierieieieieiieee et esess [reeeeseseeeeesenenees 99,316 e 99,316 |eeeeerreeeieer e [V
6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 9,909,210,935 |....ccoceenee. 900,210,935 |........... 9,009,000,000 |...oeeverererriireiereian
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) e e 4,900,000 |.....ccovvrennne 4,900,000 |....ooovoreieieieieeiies (1 T
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e [V RN [V RN [V T
12. Statement value at end of current period (Line 10 minus Line 11) 4,900,000 4,900,000 0

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

SI15
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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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
ANT-10006 .. Panama City Beach ... FL.... ....02/00/2022 ... ....20,000,000 |... .0 0. 0.
ANT-10007 .. Sanata Maria ... CA. ...09/27/2022 . .36,718,528 0f... 0 0
ANT-10019 .. Sanata Maria CA. ..6,000,000 0f... 0 0 ,830,
ANT-10002 .. Nashville .... L[N 09/01/2022 .17,400,000 0f... 0 0 23,282,220 ... 11/29/2021 ...
ANT-10013 .. Washington DC. 03/15/2023 .21,550,000 0f... 0 0
ANT-10008 .. Sanata Maria CA. 03/01/2024 . 14,900,000 0].. 0 0 R
ANT-10015 .. Dallas .... . 07/27/2023 .45,000,000 0f... 0 0 ,896, ...07/21/2028 ...
ANT-10017 .. Dallas . T 07/27/2023 .50,000,000 0f... 0 0 ..89,975,445|...07/27/2023 ...
ANT-10001 .. Nashville . TN ...12/10/2021 .31,000,000 0f... 0 0 ..41,479,817 |... 11/29/2021 ...
ANT-100065 .. M .. [Panama City . .. [FL.... ....12/23/2021 ... ....15,500,000 |... .. 0]... .. 0].. 18,090,945 |... 12/14/2021 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 258,068,528 0 0 0 426,545,948 XXX
0899999. Total Mortgages in good standing 258,068,528 0 0 0 426,545,948 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 XXX

3399999 - Totals

258,068,528

426,545,948

General Interrogatory:

1. Mortgages in good standing $
2. Restructured mortgages $

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

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

0 unpaid taxes $
unpaid taxes $

-.0 unpaid taxes $

0

interest due and unpaid.

interest due and unpaid.

.0 unpaid taxes $

o

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

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year
1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
ANT-10007 ... Sanata Maria .... 02/01/2024 ... e 52080 [ O 9,593,528 68,323,723
ANT-10013 ... Washington ... .. 01/02/2024 ... . 6.260 |... .0l . 21,000,000 |... 45,564,741
ANT-10008 ... Sanata Maria .... 03/01/2024 ... ... 7.803 1,200,000 .. 13,700,000 27,725,062
0599999. Mortgages in good standing - Commercial mortgages-all other 1,200,000 44,293,528 141,613,526
0899999. Total Mortgages in good standing 1,200,000 44,293,528 141,613,526
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

1,200,000

44,293, 52

141,613,526
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

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 Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description or General Partner Symbol Acquired | Strategy Cost brances | (Decrease) | Accretion nized Other Value Income ment ship
... |ArcLight Energy Partners V, LP ....ccoevennnnnns Boston ArcLight Capital Partners ....12/01/2011 ... ...... K TUURR 6,349,518 |.oveeeneeenneena 0 el [V 0 fereeeneeiieee O e O e O e O e [ PO [V AP 0.006
. |Pathway Private Equity Fund XXII, LP .......... Irvine ...|Pathway Capital Management ..01/16/2007 ...|...... [N 11,031,787 [ovvvvvvviiiinnnnnn 0 [ 1,767,621 |......... (435,074)[.vvvveeeeii O i O e O e O 449,611 |..... 2,832,063 |...... 0.205
.... |Pathway Private Equity Investors 7, LP ....... Irvine .. |Pathway Capital Management ....04/29/2013 ... |...... [T 28,048,199 |.... O 35,119,519 |...... (5,493, 442) .. .. . 0].... 5,409,187 |..... 4,844,010 |...... 0.163
2599999. Joint Venture Interests - Other - Unaffiliated 45,429,504 0 36,887,140 (5,928,516) 0 0 0 0 5,858,798 7,676,073 ] XXX
ARES PRIVATE CREDIT SOLUTIONS Subordinated
04019A-AC-2 .. [Notes  0.000% 04/09/33 .......ovvvvivrenniiinnnnn | oeeeeenens .| Tax Free Exchange .... ....12/31/2022 ... 11,496,994 |...... 11,496,995 |...... 11,496,994 |.... JO V) (VN O | FT () IO | 7,253,006 |...... 0.000
KAYNE SR CR FD RATED NT FEEDE .
486620-AC-4 .. [11/15/34 .. ivvveiiiiiiiiiiiiiiiiiiiinnncciiiinnneees | eeeeeeeenn | e [ Direct .iivvviiiiiiiiiiiiiii i foeeeeeees eeeeeiians L...01/29/2024 . |oeeiein i e 6,750,000 |....... 6,821,000 |....... 6,750,000 [....oovvunnnnnnnns [ (O [ [ [ 122,017 ]..... 8,250,000 |...... 0.000
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 18,246,994 18,317,995 18,246,994 0 0 0 0 0 122,017 | 15,503,006 | XXX
6099999. Total - Unaffiliated 63,676,498 18,317,99% 55,134,134 (5,928,516) 0 0 0 0 5,980,815 23,179,079 | XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

23,179,079 ] XXX

6299

999 - Totals

18,317,996

55,134,134

(5,928,516)

5,980,81

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
$..
3B..$..
$
$

coocooo
~
w




803

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Pathway Private Equity Fund XXII, LP ....... Irvine Pathway Capital Management ....01/16/2007 ... e 80,259 [0 e 0.205
Pathway Private Equity Investors 7, LP Irvine Pathway Capital Management ...04/29/2013 ... ... 274,625 |....
2599999. Joint Venture Interests - Other - Unaffiliated 0 314,884 0
486620-AC4 ......... |KAYNE SR CR FD RATED NT FEEDER 0.000% 11/15/34 e eeeeeeeeeeeeereeeeereeeeeeeeeees | .......... 1,500,000 J...oveniiiinnnnns 5,250,000 |.... .
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliat: 1,500,000 5,250,000 0
6099999. Total - Unaffiliated 1,500,000 5,564,884 0
6199999. Total - Affiliated 0 0 0

5,564,884

1,500,000
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
Pathway Private Equity Fund XXII, LP ........ Irvine Distribution . 01/16/2007 ..[. 11/30/2024 ..[......ccoeeeen0 fornnniiiiinnnnn0 foeeil O 0 o0 [0 0 0 [ 214,230
. . |Pathway Private Equity Investors 7, LP ...... Irvine Distribution . 04/29/2013 ..|. 12/31/2024 . .| .0 . 0. . T OTTOPIN () FPTTTOTRS 3,178,651 0. . 0.
2599999. Joint Venture Interests - Other - Unaffiliated 0 0 0 0 0 0 0 0 3,392,881 0 0 0
ARES PRIVATE CREDIT SOLUTIONS Subordinated |
04019A-AC-2 ..... Notes  0.000% 04/09/33 ......cceeeiiiiiiiiiiiiss | eeviiiiiiiiiiiiieeeeeeeeeeeeeeeeeeees feviiiiiiie e Direct .ooovveeiiiiiiiiiii . 12/31/2022 ..|. 11/29/2024 ..|.... 1,416,670 |............... [V PP, [ PP, [ PP, [ PP, [ PP, [V P 1,416,670 |........ 1,416,670 |............... [V PP, [ PP, [ PP,
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 1,416,670 0 0 0 0 0 0 1,416,670 1,416,670 0 0 0
6099999. Total - Unaffiliated 1,416,670 0 0 0 0 0 0 1,416,670 4,809,551 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

1,416,670

1,416,670

4,809,551
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912820-EP-2 ... US TREASLRY N B TA o 8,207,870 |...89.8090 |.............. 7,243,063 |.......oennnn. 8,065,000 |..eevunnnnnnns 8,176,028 |...oovvnvveennnnn0 feoeennn (13,459) |0 [0 s 2.875 |...... 2.668 [N ...... |oceeeeriinnnnnn 30,105 [t 231,869 |....07/28/2022 ...|....06/15/2032 ...
91282C-FV-8 ..... US TREASLRY N B 1.A ... ... 71,621,127 |...97.5350 |... ....67,343,148 |.... ...69,045,000 |.. 71,195,636 |...oeeeennnnnnnn0 [oeeeennn(231,843) [0 o0 e 4125 |...... 3.666 |IN ...... .. 2,848,106 |....03/22/2023 ... |....11/15/2032 ...
91282C-HC-8 ... US TREASLRY N B 1A ) .... 53,242,079 |...91.9060 |... ....52,000,556 |.... ...56,580,000 |.. ...53,642,609 |.........eenn0 |l 288,162 [onnniiiiinnnnl0 [0 e 3.375 |...... 4114 [MN ...... . .. 1,909,575 |....08/17/2023 ...|....05/15/2033 ...
91282C-LP4 ... US TREASURY N B LA e 26,451,652 [...98.7340 |[............. 26,194,230 |...ccvnnnnnns 26,530,000 |............. 26,461,150 [......ccoooeeenn 0 i 9499 |0 0 3.500 |...... 3.655 [MS ..oooe [eeerennanans 287,239 [ieeiiinanieeenennnns 0 |....09/30/2024 ...|....09/30/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 159,502,728 | XXX 152,780,997 160,220,000 159,475,423 XXX XXX XXX 885,054 XXX XXX
36176A-FG-9 ..... GNVA POOL 760067 . e [ e AL ...93.4210 |... ....8,463 |.... ...9,059 |.. 09,562 |0 [t 85 o0 |0 [ 4.000 |...... 2.312 [ MON ..... .30 |... ...10/06/2011 ...|....04/15/2041 ...
36176C-K2-0 ..... GNVMA POOL 762013 . I L LA ...93.9140 |... ....6,014 |.... ....6,404 |.. 8,402 |0 0 [0 0 4.000 |...... 4.015 ...02/28/2011 ...|....03/15/2041 ...
36176M-UY-7 ..... GNMA POOL 770399 . N LA ...95.7300 |... ....6,679 |.... e 8,977 e 1,807 [0 e () [0 0 e 4.500 |...... 3.572 ...07/15/2011 ...|....06/15/2041 ...
36177T-AG-2 ..... GNMA POOL 798106 . I L LA ...92.0150 |... ...11,956 |.... 12,093 i 18,399 0 e (27 [0 0 e 3.500 |...... 3.078 ....02/29/2012 ...|....03/15/2042 ...
36177X-RU-4 ..... GNMA POOL AA1399 . N LA ...91.3520 |... ...35,079 |.... +..38,400 |eevvniniieeeennn40,063 |oeeniiiiienl0 e (100) [0 o0 e 3.500 |...... 2.968 ....07/02/2012 ...|....07/15/2042 ...
36178D-7H-8 ..... GNMA POOL AA6296 . I L LA ...88.9660 |... ...61,246 |.... 68,842 | 71,024 0 e (288) [0 0 e 3.000 |...... 2.575 ....04/01/2013 ...|....04/15/2043 ...
361790-3H-2 ..... GNMA Il POOL MA2600 .. N LA .. 88.1080 |... 638,257 |.... L 724,400 |oeeeinieee e 737,020 [0 e (B15) [0 o0 e 3.000 |...... 2.720 ....02/17/2015 ...|....02/20/2045 ...
361790-WF-4 ..... GNMA |1 POOL MA2446 4 1.4 .. ...94.1120 |. ..533,408 |. . 566,778 .4.000 |......3.123 ....02/05/2015 .. 12/20/2044 ...
361790-YR-6 ..... GNVMA |l POOL MA2520 4 1.A .. ...88.2270 |. ..324,730 |. ..368,064 .3.000 |......2.584 ....02/06/2015 .. 01/20/2045
361790-YS-4 . GNVA Il POOL MA2521 4 1.4 .. ...90.8440 |. ..504,775 |. ......3.500 |......2.799 ...01/29/2015 .. 01/20/2045 ...
36179R-4D-8 ..... GNVMA Il POOL MA3520 ... N LA ...88.1550 |... 54,280 |eeeeniieeeeennn 61,578 [ 61,248 0 [ 10 0 [0 3.000 |...... 3.077 ...03/14/2017 ...|....03/20/2046 ...
36179R-7H-6 ..... GNMA |1 POOL MA3596 ... I L LA ...88.0140 |... 221,563 i 24,499 [ 28391 0 3 0 [0 3.000 |...... 3.062 ....03/14/2017 ...|....04/20/2046 ...
36179R-F8-7 ..... GNVMA Il POOL MA2891 .. N LA ...88.3540 |... ..548,246 |........oeeeeenn620,512 [oiiiiiinn 844,281 |0 [ (926) 0 [0 3.000 |...... 2.414 ....02/26/2020 ...|....06/20/2045 ...
36179R-LN-7 ..... GNMA |1 POOL MA3033 ... I L LA ...88.1930 |... 621,424 |...ooovneee i 704,620 |oveennnennnnnn 731,553 [0 | (1,049) [0 0 [ 3.000 |...... 2.428 ....02/26/2020 ...|....08/20/2045 ...
36179R-LP-2 ..... GNVMA Il POOL MA3034 ... N LA ...90.6990 |... 462,600 |.................510,040 [.................528,546 |....oeoiiiiennnl0 foeiiiiii i (803) |0 [0 | 3.500 |...... 2.928 ....08/20/2015 ...|....08/20/2045 ...
36179R-L0-0 ..... GNMA |1 POOL MA3035 ... I L LA . ...94.1670 |... ..618,469 |.......oeeeeenn 656,781 [oiiiiiinnnn 712,268 el [ (1,924) |0 [0 4.000 |...... 2.693 ...10/27/2020 ...|....08/20/2045 ...
36179R-S8-3 ..... GNVA |l POOL MA3243 ... N LA ... 30,661 |...88.2910 |... 21,283 e 30,844 80,682 0 [ 0 [0 3.000 |...... 3.075 ....03/14/2017 ...|....11/20/2045 ...
361798-5K-9 ..... GNMA POOL MA4450 . I L LA .. 109,691 |...87.8040 |... 098,546 |oiiininennnn 112,284 109,996 0 [t 86 0 [0 3.000 |...... 3.291 ....03/08/2018 ...|....05/20/2047 ...
361798-B7-1 ..... GNMA POOL MA3662 . 4 1.A .. .. 88.0100 |. 44,388 |. .3.000 |......3.067 ...03/14/2017 .. 05/20/2046
36179S-EG-8 ..... GNMA POOL MA3735 . 4 1.4 .. ...87.9970 |. .7,044 | .3.000 |......3.079 ....03/14/2017 .. 06/20/2046
361798-JS-7 . GNMA POOL MA3873 . 4 1.A .. ...87.9710 |. ...80,490 |. .3.000 |...... 3.065 ....03/14/2017 .. 08/20/2046
361798-JT-5 . GNMA POOL MA3874 . |4 1.4 .. ...90.4300 |. ..1,000,063 |. .. .3.500 |......2.709 ...08/02/2016 .. 08/20/2046 ...
36179S-LR-6 ..... [GNMA POOL MA3936 . |4 1.A .. ...87.9190 |. ...90,033 |. . ... 101,970 |.. L9 ......3.000 |......3.060 ....03/14/2017 .. 09/20/2046 ...
361798-LS-4 ..... GNMA POOL MA3937 . I L LA ...90.4290 |... ..1,818,510 |.... .2,010,970 |.. ....2,152,771 e (4,619) [0 0 3.500 |...... 2.440 ... 11/23/2020 ... |....09/20/2046 ...
361798-UNi-5 ..... GNMA POOL MA4197 .... N LA ...93.6590 |... . 200,068 |.. ....216,233 e (588) [0 0 [ 4.000 |...... 2.827 ....10/27/2020 ...|....01/20/2047 ...
36179T-EY-7 ..... GNVA |1 POOL MA4651 I L LA ...87.7950 |... 230,120 evveiniiiiennnn0 [ 136 0 0 3.000 |...... 3.315 ....03/08/2018 ...|....08/20/2047 ...
36179T-G4-1 ..... GNVA Il POOL MA4719 .. N LA ...90.0990 |... o B74,263 o0 e (920) |0 [0 3.500 |...... 2.79% ....02/26/2020 ...|....09/20/2047 ...
36179T-LS-2 ..... GNMA Il POOL MA4837 .. I L LA ...90.4280 |... +.0.699,880 |evveiiiiiinnnn0 e (882) |0 [0 3.500 |...... 2.978 ....12/20/2019 ...|....11/20/2047 ...
36179U-GB-2 ..... GNMA Il POOL MA5594 N LA ...90.1980 |... 290,879 |.... 335,681 [..oeeeeeenneeen 0 e (856) [0 o0 e 3.500 |...... 2.881 ...02/26/2020 ...|....11/20/2048 ...
36179V-4V-9 ..... GNVMA POOL MA7136 . 4 1.4 .. ...83.6720 |. .. 3,473,428 |. 4,297,911 |.. .2.500 |......2.036 ....04/26/2021 .. 01/20/2061 ...
36179V-7E-4 ..... GNMA POOL MA7193 . 4 1.A .. ...83.5260 |. .. 3,540,679 |. . 4,239,001 . 4,389,104 |.. .2.500 |......2.031 ....04/26/2021 .. 02/20/2051
361790-BY-3 ..... GNMA POOL MA7255 . 4 1.4 .. ...83.5260 |. .. 3,775,673 |. . 4,520,349 .4,679,8% |.. .2.500 |......2.032 ...04/26/2021 .. 03/20/2051
36200M-2Y-8 ..... GNMA POOL 604791 . 4 1.A .. . 101.7570 |. 19,383 |. .9.221 .5.500 |......6.055 ...06/11/2007 .. 11/15/2033
36200M-C3-5 ..... GNMA POOL 604090 . 4 1.4 .. . 101.6360 |. .5,317 |. .5,232 ......6.000 |......6.296 ...06/12/2007 .. 03/15/2033 ...
36200N-SL-6 ..... GNMA POOL 605423 . N LA ...99.1690 |... e T8 i 5796 [ 5,680 o0 [ 25 0 [0 5.000 |...... 5.548 ...05/31/2007 ...|....05/15/2034 ...
3620A2-TX-4 ..... GNMA POOL 717066 ... I L LA ...97.0150 |... e 3835 i 3541 [ 3726 0 [ (B8) 0 [0 4.500 |...... 3.722 ....02/12/2013 ...}|....05/15/2039 ...
3620A2-W3-6 ..... GNMA POOL 717166 ... N LA ...95.9690 |... 8,566 e 6,842 [ 7,033 0 [ (2) |0 [0 4.500 |...... 3.938 ....07/01/2010 ...|....06/15/2039 ...
3620A6-B4-8 ..... GNMA POOL 720159 . I L LA ...96.8910 |... e 20947 i 3,042 [ 3T 0 9 0 [0 4.500 |...... 3.901 ...11/30/2010 ...|....07/15/2039 ...
3620A9-YX-3 ..... GNMA POOL 723526 . N LA ...96.9330 |... 10,298 10,619 [ 10,781 0 [ ) 0 [0 4.500 |...... 4.284 ...04/30/2010 ...|....12/15/2039 ...
3620A9-7E-4 ..... GNMA POOL 723541 ...vuuniiiiinnnniiiiiiiiniiniinnnnnnnnes fone vee | nnnens 4 | 1.A ... ...99.6120 [...iiiiiininns 15,908 |..ovviieinnnnnn. 15,965 [ 16,445 |0 e 39 0 0 5.000 |...... 4.342 ...02/26/2010 ...|....12/15/2039 ...
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3620AA-R2-6 ..... GNMA POOL 724205 4 s LA L. 93,4240 |..oooiiiniiiiiinnnn S Y A P 7,864 |ooeeiiiiiiiiinnn T740 |ooeviiiinns (U R N | I AR | B RN 4.000 |...... 4.330 ....08/31/2009 ...|....08/15/2039 ...
3620AB-4P-8 ..... GNMA POOL 725430 . N LA ...96.7840 |... ... 28,367 |.... O e (15) 0 o0 e 4.500 |...... 4.409 ...10/30/2009 ...|....11/15/2039 ...
3620AC-6V-1 ..... GNMA POOL 726384 . I L LA ...98.2660 |... ....5,838 |.... LU R (<) N PO | I RN | ) AN 5.000 |...... 4.570 ...04/01/2010 ...|....10/15/2039 ...
3620AC-V8-4 ..... GNMA POOL 726139 . N LA ...96.7680 |... 9,194 ). O e () o0 o0 e 4.500 |...... 4.493 ...01/04/2010 ...|....01/15/2040 ...
3620AD-6J-6 ..... GNMA POOL 727273 . I L LA ...96.7880 |... ....5,749 |.... .. O i 17 o0 [0 e 4.500 |...... 3.659 ....11/30/2009 ...|....12/15/2039 ...
3620AF-4i-4 ..... GNMA POOL 729037 . N LA ...99.4920 |... ...11,166 |.... 11,223 . O i (49) |0 o0 e 5.000 |...... 4.099 ...10/01/2010 ...|....02/15/2040 ...
3620AJ-XX-2 ..... GNMA POOL 731594 . I L LA ...94.4060 |... ...25,685 |.... ...27,206 |.. LU R £1+) N N | I RPN | ) A 4.000 |...... 3.492 ....11/30/2010 ...|....11/15/2040 ...
3620AM-VR-0 ..... GNMA POOL 734224 .... N LA ...96.6950 |... ....9,200 |.... O e (3 0 o0 e 4.500 |...... 3.976 ...04/29/2011 ... |....02/15/2041 ...
3620AR-HU-8 ..... GNMA POOL 737443 . 4 1.4 .. ...95.6670 |. 17,576 |. .0 .4.500 |......4.024 ...03/28/2011 .. 09/15/2040
3620AS-AL-3 ..... GNMA POOL 738111 . 4 1.A .. ...93.9140 |. 6,777 |. .0 .4.000 |......3.043 ...11/3072011 .. 03/15/2041
3620AT-EB-9 ..... GNMA POOL 739130 . 4 1.4 .. . 101.7620 |. .3,792 |. .0 ......5.500 |......4.827 ....04/30/2010 .. 01/15/2039 ...
3620AV-X2-3 ..... GNVA POOL 741497 . N LA ...93.9160 |... ...26,911 |.... ...28,654 |.. JLO N R (- FOURRRRRRt | B IR | B AT 4.000 |...... 3.975 ...01/31/2011 ...|....12/15/2040 ...
362000-29-2 ..... GNVMA POOL 745168 . I L LA ...98.4980 |... L 4,613 ). O i (12) il [0 e 5.000 |...... 4.500 ....01/31/2011 ...|....06/15/2040 ...
3620C0-ZL-5 ..... GNVA POOL 745147 . N LA ...96.7680 |... ....6,833 |.... O e (20) e o0 e 4.500 |...... 3.698 ....04/09/2012 ...|....06/15/2040 ...
3620C1-AZ-9 ..... GNVMA POOL 745324 . I L LA ...96.7890 |... 2,703 ... L R [ R | RN | B SO 4.500 |...... 3.737 ...07/30/2010 ...|....07/15/2040 ...
3620C6-DE-2 ..... GNMA POOL 749901 . N LA ...95.4370 |... ... 8,362 |.... O e (D) 0 o0 e 4.500 |...... 4.216 ...01/03/2011 ...|....09/15/2040 ...
36210B-4H-5 ..... GNVA POOL 487824 . I L LA ...95.9690 |... ... 4,515 ... LU R (N PO | I RN | ) AN 4.500 |...... 4.083 ...05/28/2010 ...|....04/15/2039 ...
36210B-YF-6 ..... GNVA POOL 487710 . N LA ...96.7880 |... ... 4,044 ... .. O e (12) 0 o0 e 4.500 |...... 4.190 ...04/01/2009 ...|....03/15/2039 ...
36211S-FB-8 ..... GNMA POOL 521362 ... I L LA . 101.7600 |... LT .. 11,524 .. JLUJN R ( 10 N MO | I RPN | ) AN 5.500 |...... 6.278 ....06/12/2007 ...|....06/15/2035 ...
36225A-ZL-7 ..... GNVA POOL 780747 . 4 1.A .. . 102.2360 |. 5,105 |. .0 .6.500 |......5.99% ...07/02/2007 .. 03/15/2028
362258-X2-9 ..... [GNMA POOL 781597 . 4 1.4 .. . 100.4520 |. .6,639 | .0 .5.000 |......5.878 ...07/02/2007 .. 05/15/2033
36230M-VF-1 ..... [GNMA POOL 753314 . 4 1.A .. ...94.4080 |. 31,623 |. .0 .4.000 |......4.009 ...12/30/2010 .. 12/15/2040
36230N-US-2 ..... [GNMA POOL 754193 . |4 1.4 .. ...96.4540 |. L1621 | .0 .4.500 |......3.729 ...08/31/2011 .. 08/15/2041 ...
36241K-BR-8 ..... [GNMA POOL 781848 . |4 1.A .. . 102.2410 |. 13,624 |. .0 ......6.000 |......6.041 ...07/02/2007 .. 10/15/2034 ...
36241K-DZ-8 ..... GNMA POOL 781920 . I L LA . 101.7400 |... ... 9,657 |.... .. I R [+ N | N RN | B SN 5.500 |...... 5.939 ....07/02/2007 ...|....05/15/2035 ...
36241K-GU-6 ..... GNVA POOL 782011 . N LA ...97.8930 |... ..13,088 |.... 13,370 |.. O i e 28 |0 [0 e 5.000 |...... 5.985 ...06/11/2007 ...|....12/15/2035 ...
36241K-TS-7 ..... GNVMA POOL 782361 . I L LA . 101.7640 |... ....608 [.. LU R (N PO | I RN | ) AN 5.500 |...... 5.085 ...01/23/2009 ... |....07/15/2038 ...
36241K-XU-3 ..... GNMA POOL 782493 . N LA ...99.9840 |... ...10,992 |.... ...10,9% |.. O e (B) 0 o0 e 5.000 |...... 4.769 ....07/01/2009 ...|....12/15/2038 ...
36241K-24-3 ..... GNMA POOL 782563 . I L LA . 100.0260 |... ....6,025 |.... ....6,023 |.. O i (28) |0 e l0 e 5.000 |...... 4.657 ...01/04/2010 ...|....02/15/2039 ...
36241L-4U-7 ..... GNMA POOL 783535 . N LA ...94.5260 |... ...30,229 |.... ...31,979 |.. 0 e (129) |0 o0 e 4.000 |...... 3.083 ....03/28/2012 ...|....02/15/2042 ...
36241L-7B-6 ..... GNMA POOL 783590 . 4 1.4 .. ...97.0730 |. ..465,982 |. ..480,035 .0 .4.500 |......3.279 ....04/15/2013 .. 06/20/2041 ...
36241L-L3-8 ..... GNMA POOL 783046 . 4 1.A .. ...93.6160 |. .0 .4.000 |......3.165 ...10/31/2011 .. 08/15/2040
36241L-P4-2 ..... GNMA POOL 783143 . 4 1.4 .. ...94.5460 |. .0 .4.000 |......3.984 ...03/28/2011 .. 10/15/2040
36241L-TT-3 ..... GNMA POOL 783262 . 4 1.A .. ...96.8820 |. .0 .4.500 |......3.69% ...07/29/2011 .. 03/15/2041
36290V-JX-3 ..... [GNMA POOL 618678 . 4 1.4 .. . 103.6210 |. .0 ......6.000 |......5.911 ...05/31/2007 .. 10/15/2036 ...
36291D-4G-5 ... GNMA POOL 625523 .... N LA ...96.8910 |... O e () o0 o0 e 4.500 |...... 4.252 ...08/31/2009 ...|....07/15/2039 ...
36292C-3R-3 ...... GNMA POOL 645308 . I L LA . 101.7650 |... O v 0 [0 5.500 |...... 5.620 ....07/31/2008 ...|....06/15/2038 ...
362920-XN-7 ..... GNMA POOL 646093 . N LA ...99.0550 |... O e 18 0 o0 e 5.000 |...... 0.970 ....11/30/2010 ...|....01/15/2038 ...
36294U-UM-2 ... GNMA POOL 660388 . I L LA ...92.0200 |... LU R 3 N | I RPN | ) I 3.500 |...... 3.239 ...07/17/2013 ... |....02/15/2042 ...
36295E-SA-6 ... GNVA POOL 668413 . N LA . 101.6230 |... O e (B) 0 o0 6.000 |...... 6.009 ...05/31/2007 ...|....04/15/2037 ...
36295H-JT-8 ... GNVMA POOL 670874 . I L LA ...93.9110 |... LU R (+1-) N MO | I RPN | ) A 4.000 |...... 3.522 ...08/31/2011 ...|....08/15/2041 ...
36295K-4D-2 ..... GNMA POOL 673220 . 4 ... LA . 103.9340 |... O e (D o0 o0 e 6.000 |...... 5.828 ...11/26/2008 ...|....10/15/2038 ...
36295P-5U-2 ...... GNMA POOL 676859 . 4 .. LA . 100.1700 |... O e (18) el o0 e 5.000 |...... 4.665 ....04/01/2009 ...|....05/15/2038 ...
36295P-QP-0 . | GNVA POOL 676462 . 4 1.A .. . 102.8680 |. .0 ......6.000 |......5.714 ...04/30/2008 .. 11/15/2037 ...
362950-N7-1 ... GNMA POOL 677314 . 4. 1AL . 101.7640 |... O 0 0 0 5.500 |...... 5.560 ...08/29/2008 ... |....09/15/2038 ...
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36296D-GP-7 ..... GNMA POOL 687906 4 s LA . 101.7650 (O Y (1) 1 AN | N AR | B RN 5.500 |...... 5.294 ....01/23/2009 ...|....09/15/2038 ...
36296F-GT-4 ..... GNMA POOL 689710 ... N LA . 102.6810 |... O e (B) 0 o0 6.500 |...... 6.315 ...11/26/2008 ...|....07/15/2038 ...
362960-L0-0 ..... GNMA POOL 697935 ... I L LA ...97.0220 |... O o 14 0 [0 4.500 |...... 3.491 ...08/31/2010 ...|....03/15/2039 ...
36296U-3V-0 ..... GNMA POOL 702012 . N LA . 100.0050 |... O e (1) 0 o0 e 5.000 |...... 4.720 ...02/24/2009 ...|....03/15/2039 ...
36296U-72-9 ... GNMA POOL 701961 . I L LA ...97.1390 |... O i o0 [0 4.500 |...... 3.359 ....10/29/2010 ...|....06/15/2039 ...
36296U-23-7 ..... GNMA POOL 701962 . N LA ...97.0770 |... O e () |0 o0 e 4.500 |...... 4.453 ....05/29/2009 ...|....06/15/2039 ...
36296X-GS-7 ..... GNMA POOL 704109 . I L LA . 104.2820 |... L R N PO | N RN | ) RN 6.000 |...... 5.720 ....02/24/2009 ...|....12/15/2038 ...
36296X-YS-7 ..... GNMA POOL 704621 . N LA ...97.1080 |... JLU N Y A FOURRRRR | B ISP | B AT 4.500 |...... 3.233 ....10/01/2010 ...|....07/15/2039 ...
36297D-NG-8 . GNMA POOL 708791 . 4 1.4 .. ...99.3690 |. .0 .5.000 |......4.660 ...04/30/2010 .. 05/15/2039
36297G-BH-2 ..... [GNMA POOL 711140 . 4 1.A .. ...96.9530 |. .0 .4.500 |......4.349 ...02/26/2010 .. 02/15/2040
36297H-RQ-3 ..... [GNMA POOL 712495 . 4 1.4 .. ...95.9680 |. .0 ......4.500 |......4.454 ...07/31/2009 .. 06/15/2039 ...
36297K-KZ-3 ..... GNVA POOL 714112 . N LA ...99.6770 |... O e (8) e o0 e 5.000 |...... 4.604 ...10730/2009 ...|[....08/15/2039 ...
36297K-2U-8 ..... GNMA POOL 714555 4 s LA ...96.8530 (U R /4 1 AN | N AU | B RN 4.500 |...... 3.359 ...10731/2011 ...|....06/15/2039 ...
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5 CLASS
38381B-C3-6 ..... PB e L CFfeeennns 4 s TA s 382,950 [...92.9920 [.......ccvvnnnnns 365,142 |..oovvinins 381,906 |.....ccevvnnnnnns 382,518 [.ooeiiiiinnnnnn (U O (£S5 PO 0 foorriiiiiinns 0 |ueen 3.500 |...... 3.444 ...01/08/2019 ...|....11/20/2047 ...
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-023 CLASS
38381R-PZ-6 ..... KA e L CFfeeennns 4 s TA s 223,204 ...91.7100 |ooeoeeniiiiinnnnn 203,999 [..ocovviininnns 222,439 |.oooiiiiis 222,908 |eevunniiiinnnnd (U O (241 P 0 foorriiiiiinns 0 |ueen 3.500 |...... 3.443 ...01/23/2019 ...|....10/20/2048 ...
GOVERNVENT NATIONAL MORTGAGE A SERIES 2019-23
38381R-0H-5 ... CLASS LE ..iiiiveiniiiiiiiiiiie i e e e eeennns LCF. ..ot 4. LA e 469,214 [...91.8130 [......ccvvunnnnns 427,94 | 466,082 [.......cceunnnnns 468,219 [......oevunnnnss U I [ES0D ) PO [ 0 )...... 3.500 |...... 3.386 ...01/25/2019 ...|....07/20/2048 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 26,641,807 [ XXX 22,273,321 25,532,099 26,516,384 0 63,905 766,863 XXX XXX
0109999999. Total - U.S. Government Bonds 186,164,535 | XXX 175,054,324 185,752,099 185,991,807 0 948,959 5,756,413 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 XXX XXX
452152-BM-2 ... ILLINOIS ST e .. 1.G FE ..|... 3,195,322 |. 103.6630 |... ..3,070,018 |.... .2,961,538 |.. .... 3,146,957 0 . ... 81,813 [... .. 196,350 |....05/31/2022 ...|....02/01/2035 ...
677522-CB-8 ..... OHIO ST SERIES A SERIES A SERIES A ... .. L 1AFE ... .. 489,452 |. 101.1750 |... 404,701 |.... ... 400,000 |.. 405,798 O e (9754) |0 i 0].....5.000 ... 2480 [FA s i 8,333 |... .. 20,000 |....06/23/2015 ...|....08/01/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 3,684,774 | XXX 3,474,719 3,361,538 3,562,755 0 (24,948) 90, 146 216,350 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 3,684,774 | XXX 3,474,719 3,361,538 3,552,755 0 (24,948) 90, 146 216,350 XXX XXX
249002-FZ7-4 ..... |DENTON TX INDEP SCH DIST .. | .|2 | 1.AFE ..|.. 3,664,473 |. 102.3630 |... 3,127,194 |.... .3,055,000 |.. 3,270,771 U (79,178) |. 5 .. 57,706 |... .. 152,750 |....10/15/2019 ...|....08/15/2048 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 3,664,473 | XXX 3,127,1% 3,055,000 3,270,771 0 (79,178) 0 0| XXX XXX XXX 57,706 152,750 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 3,664,473 | XXX 3,127,194 3,055,000 3,270,771 0 (79,178) 0 0 XXX XXX XXX 57,706 152,750 XXX XXX
04780T-DJ-0 ..... ATLANTA GA ARPORT PASSENGER FA SERIES D L ADFE o 2,460,374 |...99.3840 |....ccrvennnnt 2,136,762 |.ueeeeeennnnn 2,150,000 |...cevvvennnns 2,302,511 (31,786) 43,000 ...10/10/2019 ...|....07/01/2035 ...
11506K-EP-2 ..... BROWARD CNTY FL PORT FACS REV. SERIES A ... .. 1.F FE ..|... . 103.4860 |... 2,897,607 |.... 3,131,066 (66,533) |. .... 46,667 |... ....10/10/2019 ...|....09/01/2044 ...
11506K-FK-2 ..... BROWARD CNTY FL PORT FACS REV. SERIES B 1.FFE .. ...92.5430 |. .. 1,850,856 |. .2,090,661 |.. .. (17,944) |. . 26,667 ....10/15/2019 ..
19648F-JE-5 ..... COLORADO ST HLTH FACS AUTH HOS SERIES A .1.CFE .. ...97.9560 |. ..2,742,756 |. . 2,984,809 |.. .. (35,207) | . 14,311 ....10/10/2019 ..
38611T-BQ-9 ..... [GRAND PARKWAY TRANSPRTN CORP T SERIES A .1.CFE .. . 103.2680 |. ..2,736,604 |. .2,885,568 |.. ..(69,372) |. . 33,125 ....10/10/2019 .. .
392274-2A-3 ... GTR ORLANDO FL AVIATION AUTH A SERIES A ... .. 1.CFE ..|... . 104.3440 |... 1,199,950 |.... .... 1,295,005 (28,666) |. ... 14,375 ... ....10/10/2019 ...|....10/01/2036 ...
392274-20-7 ... GTR ORLANDO FL AVIATION AUTH A SERIES A ... .. 1.CFE ..|... ...97.5940 |... 1,522,468 |.... ....1,662,732 (20,118) |. .... 15,600 |... ...10/10/2019 ...|....10/01/2039 ...
576000-WX-7 ..... MASSACHUSETTS ST SCH BLDG AUTH SERIES A ... .. 1.CFE ..|... . 104.5850 |... 2,928,380 |.... ....3,116,639 (72,778) . ... 52,889 |[... ....10/10/2019 ...|....02/15/2044 ...
592190-PF-3 ..... MET NASHVILLE TN ARPT AUTH ARP SERIES B ... .. 1.F FE ..|... . 102.7250 |.................821,802 |................ 800,000 |.................898,242 |........cc......0 [ (16,417) . .... 20,000 |... ....12/06/2019 ...|....07/01/2044 ...
59447T-VA-8 ..... MICHIGAN ST FIN AUTH REVENUE SERIES A .. 1.EFE ..|... ...95.3780 |... . U P, (45,084) |. .... 66,489 |[... ....10/15/2019 ...|....02/15/2044 ...
611530-DN-3 ..... MONROEVILLE PA FIN AUTH UPNMC R SERIES B ... .. 1.F FE ..|... ...98.0040 |....covnnnnnns 2,572,598 |.... 0 . .. (9,552) | .... 39,667 |... ....04/06/2022 ...|....02/15/2040 ...
646140-DC-4 ..... NEW JERSEY ST TURNPIKE AUTH TU SERIES A ... .. 1.EFE ..|... ...98.7560 |.......oennnns 2,226,946 |.... 0. .... 45,100 ... ....10/15/2019 ...|....01/01/2048 ...
64971P-KJ-3 ..... NEW YORK CITY NY INDL DEV AGY .. 1.EFE ..|... . L..97.7950 |.oeeeinninnnns 2,151,479 |.... ....2,374,379 0 . ... 29,333 ... ...09/24/2020 ...|....03/01/2045 ...
64971P-KP-9 ..... NEW YORK CITY NY INDL DEV AGY SERIES B . . 1.EFE ..|.. .. 1,717,210 ).. 81.8860 |.............. 1,637,715 |.... ... 1,723,307 0. .. 18,207 |... ...09/30/2024 ...|....03/01/2034 ...
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6498K-LH-7 ..... NEW YORK ST PWR AUTH REVENUE SERIES A .....ccovvveniifons e nnnnns 2 i L ACFE e 1,581,015 [...93.9940 [........ccoee 1,409,906 |........ceen 1,500,000 [...oeeeennnnn 1,546,779 |.oovvvnis 0 fooeeeeeenn (7,831) |0 feinnl0 s 4.000 |...... 3.360 [MN ...... ....04/30/2020 ...|....11/15/2060 ...
65000B-PS-1 ..... NEW YORK ST DORM AUTH REVENUES SERIES 1B 144A . |- 1.DFE ... ...96.8350 |....cooeunnnns 5,229,067 |.... .... 4,984,483 0 [ 8,031 |0 o0 e 4.000 |...... 4.500 [JJ ....... ....06/23/2022 ...|....07/01/2051 ...
677650-LB-0 ..... OHIO ST WTR DEV AUTH REVENUE | TAFE L L1410 | 3,342,325 |.... .... 3,723,001 O e (99, 113) |0 o0 e 5.000 |...... 1.340 (DD ....... ....01/13/2022 ...|....12/01/2034 ...
68450L-FR-1 ..... ORANGE CNTY FL HLTH FACS AUTH SERIES A ... |- LEFE L. . 103.4030 |....ccevnnnnnt 7,083,100 |.... ....6,713,251 0 feeennn3,364 |0 [0 e 5.000 |...... 5.153 (A0 ...... . ....11/08/2022 ...|....10/01/2047 ...
709221-VF-9 ..... PENNSYLVANIA ST TURNPIKE COMMI SERIES A ... |- 1.DFE ... . 103.4650 |.............. 1,360,561 |.... .... 1,445,677 LU O (< ) )N N | I RPN | ) AN 5.000 |...... 2.330 (D ....... ... 65,750 [....10/10/2019 ...|....12/01/2048 ...
759151-BP-7 ..... REGL CO TRANSPRTN DIST PRIV AC SERIES A ... .. 2.AFE ..|... . 101.1600 |... 404,696 O e (5,819) |0 o0 e 4.000 |...... 2.000 |J ....... . 14,000 |....12/02/2020 ...|....07/15/2033 ...
759151-BR-3 ..... REGL CO TRANSPRTN DIST PRIV AC SERIES A ... |- 2.AFE L . 100.1820 |... .. ....2,687,716 O [ (44571 |0 o0 e 4.000 |...... 1.890 | ....... .96,000 |....12/02/2020 ...|....07/15/2035 ...
913366-KD-1 ..... UNIV OF CALIFORNIA CA RGTS MED SERIES N .. 1.DFE ..|... ...62.6060 |... .2,000,000 |.. ....1,370,740 0 e300 o0 o0 e 3.706 |...... 5.423 |WN ...... ... 74,120 |....01/04/2024 ...|....05/15/2120 ...
91412G-HA-6 ..... UNI OF CALIFORNIA CA REVENUES coveene | eeveeeeen | 1O FE L L..83.1100 [...ocevnnnnnns 2,909,680 |.... .3,501,000 |.. ... 3,242,435 O 369 |0 0 4.858 |...... 5.250 [MN ...... . , .. 170,079 |....01/04/2024 ...|....05/15/2112 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 56,967,744 58,506,000 60,293,870 0 XXX XXX XXX 766,627 2,498,049 XXX XXX
31283H-60-4 ..... FHLMC GOLD POOL GO1767 LA . 103.5780 (O R (73 1 AN | N AR | B RN 6.500 |...... (SR VAN 110\ R AR 145 |, 1,745 |....06/08/2007 ...|....12/01/2032 ...
31283H-7E-9 ..... FHLMC GOLD POOL GO1793 .. LA . 102.1390 |... O e () o0 o0 6.000 |...... 5.632 ...09/12/2005 ...|....03/01/2035 ...
31287X-CT-1 ..... FHLMC GOLD POOL C70082 1.4 .. . 102.3270 |. .0 .6.500 |......4.909 ...12/10/2003 .. 08/01/2032
3128K0-E8-2 ..... FHLMC GOLD POOL A40159 1.A .. . 101.2840 |. .0 .5.500 |......5.8% ....06/08/2007 .. 11/01/2035
3128K1-ET-4 ..... FHLMC GOLD POOL A41046 1.4 .. . 102.9380 |. .0 ......5.500 |......5.907 ....12/09/2005 .. 12/01/2035 ...
3128K1-TT-8 ..... FHLMC GOLD POOL A41462 .. LA . 103.5440 |... O e 0 [0 6.000 |...... 6.158 ...05/09/2006 ...|....01/01/2036 ...
3128K3-Z0-0 ..... FHLMC GOLD POOL A43457 .. LA . 100.7930 |... O i 88 |0 [0 5.500 |...... 6.142 ....03/09/2006 ...|....03/01/2036 ...
3128K4-JT-3 ... FHLMC GOLD POOL A43874 .. LA . 102.0340 |... O e 10 0 o0 e 5.500 |...... 5.904 ...03/09/2006 ...|....03/01/2036 ...
3128K4-KZ-7 ..... FHLMC GOLD POOL A43912 .. LA . 100.8190 |... O 9 o0 [0 5.500 |...... 5.912 ...03/09/2006 ...|....03/01/2036 ...
3128K9-PS-7 ..... FHLMC GOLD POOL A48533 .. LA . 101.5310 |... O 8 0 [0 6.000 |...... 6.161 ...05/09/2006 ...|[....05/01/2036 ...
3128KF-BZ-2 ..... FHLMC GOLD POOL A52756 .. LA . 103.8640 |... LU R (<) N PO | I RN | ) RN 6.000 |...... 5.782 ...01/30/2009 ...|....08/01/2036 ...
3128KG-AC-2 ..... FHLMC GOLD POOL A53603 .. LA . 102.6460 |... O e () o0 o0 6.000 |...... 6.465 ....11/09/2006 ...|....11/01/2036 ...
3128K0-4X-1 ..... FHLMC GOLD POOL A60838 .. LA . 101.5000 |... LU R 23 N | I RPN | ) RN 6.000 |...... 6.060 ....06/31/2007 ...|....05/01/2037 ...
3128K0-B2-1 ..... FHLMC GOLD POOL A60057 1.A .. . 100.3840 |. .0 .5.500 |......6.726 ...05/31/2007 .. 05/01/2037
3128KV-A9-6 ..... FHLMC GOLD POOL A64532 1.4 .. . 102.3730 |. .0 .6.000 |......4.836 ...01/02/2008 .. 08/01/2037
3128L7-D2-0 ..... FHLMC GOLD PoOL A73721 1.A .. . 103.1090 |. .0 .6.000 |......5.826 ...11/26/2008 .. 03/01/2038
3128L7-FR-3 ..... FHLMC GOLD POOL A73776 1.4 .. . 100.3620 |. .0 .5.500 |......4.187 ...03/10/2008 .. 03/01/2038 ...
3128L7-PN-1 ..... FHLMC GOLD POOL A74029 1.A .. . 103.0640 |. .0 ......6.500 |......6.262 ...07/01/2008 .. 03/01/2038 ...
3128LX-AE-O ..... FHLMC GOLD POOL GO1805 .. LA ...96.7020 |... O i 21 o0 [0 e 4.500 |...... 5.680 ....05/30/2008 ...|....04/01/2035 ...
3128LX-AU-4 ..... FHLMC GOLD POOL GO1819 .. LA ...99.2630 |... O e 12 |0 [0 e 5.000 |...... 5.291 ...04/30/2008 ...|....06/01/2035 ...
3128LX-AY-6 ..... FHLMC GOLD POOL G01823 .. LA . 102.9970 |... L R N PO | N RN | ) RN 6.000 |...... 5.654 ...09/12/2005 ... |....05/01/2035 ...
3128LX-EM-8 ..... FHLMC GOLD POOL GO1940 .. LA ...99.3580 |... O [ 48 |0 0 e 5.000 |...... 5.893 ....06/11/2007 ...|....10/01/2035 ...
3128LX-UH-1 ... FHLMC GOLD POOL G02384 .. LA . 103.8440 |... O o0 o0 [0 6.000 |...... 5.999 ...10/01/2007 ...|....11/01/2036 ...
3128\14-dJ-3 ... FHLMC GIANT POOL GO2665 ... LA . 100.8250 |... O e () 0 o0 e 5.500 |...... 5.456 ...04/01/2008 ...|....03/01/2037 ...
3128114-K6-9 ..... FHLMC GIANT POOL G02717 1.4 .. . 100.7730 |. .0 .5.500 |......6.043 ....06/11/2007 .. 02/01/2037 ...
3128114-SB-0 ..... FHLMC GIANT POOL G02914 1.A .. . 100.6400 |. .0 .5.500 |......5.768 ...05/31/2007 .. 04/01/2037
3128M5-NP-1 . FHLMC GOLD POOL G03698 .. 1.4 .. . 103.8060 |. .0 .6.000 |......5.685 ...02/29/2008 .. 12/01/2037
3128M5-NU-0 . FHLMC GOLD POOL G03703 1.A .. . 100.2680 |. .0 .5.500 |......5.152 ....01/23/2009 .. 12/01/2037
31285-06-0 ..... [FHLMC GOLD POOL GO3777 1.4 .. ...99.3170 |. .0 ......5.000 |......5.526 ...05/30/2008 .. 11/01/2036 ...
3128I5-U7-3 ..... FHLMC GOLD POOL GO3906 .. LA . 101.1850 |... JLU N U (<) APPSR | B IR | B AU 6.000 |...... 5.837 ...03/10/2008 ...|....12/01/2035 ...
3128\6-LB-2 ..... FHLMC GIANT POOL G04522 ... LA ...99.7470 |... JLUJN SRR €N MO | I RPN | ) AN 5.000 |...... 4.519 ....04/30/2010 ...|....06/01/2038 ...
312817-40-6 ..... FHLMC POOL G05931 LA ...97.0460 |... 0 [ (1,086) Joveeeeeeeeen0 o0 e 4.500 |...... 3.876 ...07/16/2010 ...|....07/01/2040 ...
3128\7-DJ-2 ... FHLMC POOL G05205 LA ...99.7470 |... O i (22) 0 o0 e 5.000 |...... 4.028 ...11730/2011 ...|....01/01/2039 ...
3128\7-WU-6 ..... FHLMC POOL G05759 LA . 100.6510 |... O e () |0 o0 e 5.500 |...... 4.787 ....01/04/2010 ...|....01/01/2039 ...
3128\8-GS-7 ..... FHLMC GOLD POOL G06209 1AL . 100.5790 0 fooeeriieeee (8 |0 foinnnl0 s 5.500 |...... 4.421 ...04/19/2011 ...|....05/01/2040 ...
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3128\IA-BR-9 ..... FHLMC GOLD POOL G07848 4 s LA e 1,133,619 |...91.1750 |........eennn. 1,043,363 |oevvennnnnnns 1,144,347 | 1,134,799 [ooiiiiinnnnnnnd (O Y~ RN | N AR | B RN 3.500 |...... 3.648 [MON ..... |eeeveeeniinnnns 3,338 |oeeiiiiiens 40,052 |....11/30/2018 ...|....04/01/2044 ...
3128\1J-AG-5 ..... FHLMC GOLD POOL G08006 ... N LA . 103.2830 |... 4,307 ... A7 | ...4,219 O e () o0 o0 e 6.000 |...... 5.662 AN ...03/10/2008 ...|....08/01/2034 ...
3128MJ-DE-7 ..... FHLMC GOLD POOL G08100 .... I L LA . 101.2840 |... LG AT .. 4,710 |.. O e 2 o0 [0 e 5.500 |...... 5.990 ....12/09/2005 ...|....12/01/2035 ...
3128J-EN-6 ..... FHLMC GOLD POOL G08140 .. N LA . 103.8650 |... O e (D) o0 o0 e 6.000 |...... 5.8% ...04/10/2007 ...|....07/01/2036 ...
3128MJ-N-1 ... FHLMC GOLD POOL G08268 .. I L LA ...99.7470 |... LU SR 13 DN N | N RPN | ) AN 5.000 |...... 4.875 ...01/3072009 ...|....05/01/2038 ...
3128MJ-JX-9 ..... FHLMC GOLD POOL G08277 .. N LA ...99.7470 |... JLO N U £51:) N ARt | B IUUPRRPRRIN | B AU 5.000 |...... 4.828 ...02/24/2009 ...|....07/01/2038 ...
3128J-PG-9 ... FHLMC GOLD POOL G08422 .. I L LA ...97.0480 |... O e (98) |0 o0 e 4.500 |...... 4.043 ....10/01/2010 ...|....10/01/2040 ...
3128\lJ-R3-6 ..... FHLMC GOLD POOL GO8505 .. N LA ...88.2370 |... 0 e (1,8325) |0 o0 e 3.000 |...... 2.383 ....10/01/2012 ...|....09/01/2042 ...
31281J-TB-6 ..... FHLMC GOLD POOL G08545 4 1.4 .. ...90.9690 |. .0 .3.500 |......3.320 ...09/25/2013 ..
3128P7-K3-6 ..... FHLMC POOL C91214 .. 4 1.A .. ...99.9230 |. .0 .5.000 |......4.063 ....10/31/2011 ..
3128PS-C0-8 ... FHLMC GOLD POOL J12779 4 1.4 .. ...99.690 |. .0 ......4.000 |......3.313 ...09/16/2010 .. .
3128PV-M6-4 ..... FHLMC GOLD POOL J15781 .. N LA ...99.4030 |... O e () |0 o0 e 4.000 |...... 1.408 ....08/30/2012 ...|....06/01/2026 ...
3128PY-T3-8 ..... FHLMC GOLD POOL J18670 .. I L LA ...98.4490 |... JLUJ RN (| V0N PO | I RPN | ) A 3.000 |...... 1.706 ....02/05/2015 ...|....04/01/2027 ...
312926-25-4 ... FHLMC POOL C00785 N LA . 102.2310 |... O [ 0 [0 6.500 |...... 7.365 ...08/30/1999 ...|[....06/01/2029 ...
31292G-ZF-6 ..... FHLMC POOL C00742 I L LA . 102.8990 |... LU RN (N PO | I RN | ) AN 6.500 |...... 6.537 ...04/06/1999 ... |....04/01/2029 ...
312926-7Z-2 ..... FHLMC POOL C00760 N LA . 103.0210 |... O e o0 [0 6.500 |...... 6.699 ....05/06/1999 ...|....05/01/2029 ...
31202H-05-4 ...... FHLMC GOLD POOL 01184 .. I L LA . 102.2310 |... O o 0 [0 6.500 |...... 6.680 ....06/19/2001 ...|....06/01/2031 ...
312092H-IM-2 ... FHLMC GOLD POOL C01552 .. N LA .100.7710 |... O e 95 |0 [0 e 5.500 |...... 5.682 ...08/31/2005 ...|....05/01/2033 ...
312930-AN-0 FHLMC GOLD POOL A83613 .. I L LA . 100.6410 |... I RN | N | RPN | B SN 5.500 |...... 5.340 ....11/26/2008 ...|....12/01/2038 ...
312931-YW-2 . FHLMC POOL A85225 ..... 4 1.A .. ...97.0480 |. .0 .4.500 |...... 4.450 ...07/31/2009 .. 03/01/2039
312932-GV-2 . FHLMC GOLD POOL A85612 4 1.4 .. ...97.0470 |. .0 .4.500 |......4.235 ....04/30/2009 .. 04/01/2039
312932-10-6 ..... [FHLMC GOLD POOL A85767 4 1.A .. ...99.3160 |. .0 .5.000 |......4.413 ...11/30/2009 .. 04/01/2039
312933-N8-3 ..... [FHLMC GOLD POOL A86715 .. |4 1.4 .. ...97.0480 |. .0 .4.500 |......4.125 ....12/30/2010 .. 06/01/2039 ...
312933-75-6 ..... [FHLMC GOLD POOL A87064 .. |4 1.A .. ...94.4440 |. .0 ......4.000 |......4.279 ...05/29/2009 .. 06/01/2039 ...
312934-C6-5 ..... FHLMC POOL A87271 I L LA . 100.2050 |... O 229 o0 [0 e 5.500 |...... 2.920 ....04/01/2010 ...|....07/01/2039 ...
312934-YD-8 ..... FHLMC POOL A87908 N LA ...97.0470 |... O [ (444) |0 [0 e 4.500 |...... 4.49% ...03/30/2010 ...|....08/01/2039 ...
312935-GE-3 ... FHLMC POOL A88297 I L LA ...97.0480 |... O o 0 [0 e 4.500 |...... 4.403 ...09/03/2009 ... |....09/01/2039 ...
312935-JA-8 ... FHLMC POOL A88357 N LA ...97.0470 |... O e (D) 0 o0 e 4.500 |...... 3.844 ...08/31/2010 ...|....09/01/2039 ...
312036-U2-1 ..... FHLMC GOLD POOL A89601 .. I L LA ...96.7630 |... L R N PO | N RPN | ) AN 4.500 |...... 3.376 ....11/30/2011 ...|....11/01/2039 ...
312938-0K-2 ... FHLMC GOLD POOL A90458 .. N LA ...97.0470 |... O e (29) |0 o0 e 4.500 |...... 3.685 ...02/29/2012 ...|....01/01/2040 ...
312939-JJ-1 FHLMC POOL A91165 .. 4 1.4 .. ...99.7470 |. .0 .5.000 |...... 4.409 ....01/29/2010 .. 02/01/2040 ...
312939-RF-0 ..... [FHLMC POOL A91386 .. 4 1.A .. ...97.0460 |. .0 .4.500 |......4.385 ...04/30/2010 .. 03/01/2040
312930-A5-2 ..... [FHLMC GOLD POOL (26328 4 1.4 .. . 103.0230 |. .0 .6.500 |......6.926 ....11/15/1999 .. 05/01/2029
312930-XR-9 ..... [FHLMC GOLD POOL 26988 4 1.A .. . 103.0830 |. .0 .6.500 |......7.214 ....08/30/1999 .. 05/01/2029
312930-XX-6 ..... [FHLMC GOLD POOL C26994 4 1.4 .. . 103.9140 |. .0 ......6.500 |......7.572 ...11/15/1999 .. 05/01/2029 ...
31293R-CC-3 ...... FHLMC GOLD POOL C27267 .. N LA . 102.9120 |... O 8 0 [0 6.500 |...... 7.041 ...08/30/1999 ...|[....06/01/2029 ...
312938-DR-7 ..... FHLMC GOLD POOL C28212 .. I L LA . 103.6700 |... O e o0 [0 6.500 |...... 6.843 ....06/04/1999 ...|....06/01/2029 ...
312935-EP-0 ... FHLMC GOLD POOL C28242 .. N LA . 103.4700 |... O e 0 [0 6.500 |...... 6.839 ...06/04/1999 ...|....06/01/2029 ...
312038-F6-1 ..... FHLMC GOLD POOL C28289 .. I L LA . 103.3660 |... O o 10 0 [0 6.500 |...... 7.004 ....06/04/1999 ...|....07/01/2029 ...
31293T-FC-6 ..... FHLMC GOLD POOL C29163 .. N LA . 103.8160 |... O e () o0 o0 6.500 |...... 8.130 ...08/30/1999 ...|[....07/01/2029 ...
31203T-HZ-3 ..... FHLMC POOL (29248 .. I L LA . 102.5560 |... O i o0 [0 6.500 |...... 7.7141 ....08/30/1999 ...|....08/01/2029 ...
31293Y-16-1 ..... FHLMC POOL C33049 .. 4 ... LA . 100.2850 |... O e (D o0 o0 e 7.500 |...... 7.516 ....11/15/1999 ...|....12/01/2029 ...
312041-38-1 ..... FHLMC POOL A9349%4 ........ 4 .. LA .. 108,853 |...94.4420 |... . JLUJ RN () /0N MO | I RPN | ) A 4.000 |...... 3.031 ....08/12/2016 ...|....08/01/2040 ...
312942-E2-7 ..... [FHLMC GOLD POOL A93753 4 1.A .. . 34,971 ...98.5660 |. ..34,283 |.. .0 ......5.000 |......4.324 ....08/31/2010 .. 08/01/2040 ...
312042-EV-3 ..... FHLMC POOL A93748 ..... 4. 1AL .. 195,967 |...94.4420 |... ..182,057 |. ... 192,771 O e (@4) 0 0 4.000 |...... 2.917 ...09/21/2016 ... |....09/01/2040 ...
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312042-U7-8 ... FHLMC POOL A94206 ........ccvvvvnvvriinnnnnineiiinineeeensfoes ven | s 4 s LA e 3,262 [...97.0450 [.oeeeiiinnnnnnnnn 3,109 i 3,204 | 3,246 |oeniiiiiinnnnnn (U R (£ 1 AN | Y AU | B RN 4.500 |...... 4.212 ....02/28/2011 ...|....10/01/2040 ...
312943-3M-1 ... FHLMC POOL A95313 .. N LA ... 25,715 ...97.0450 |... O e (32) e o0 e 4.500 |...... 4.19% ....11/30/2010 ...|....12/01/2040 ...
312943-D00-3 ...... FHLMC POOL A94611 .. I L LA .. 124,159 |...97.0460 |... LU SRR 170 N I RPN | ) AN 4.500 |...... 4.077 ...01/10/2011 ...|....10/01/2040 ...
312943-UJ-0 ..... FHLMC POOL A95085 N LA ... 18,886 |...94.4410 |... O e (A3) |0 o0 e 4.000 |...... 3.501 ....11/30/2011 ...|....11/01/2040 ...
312043-7X-4 ..... FHLMC GOLD POOL A95258 .. I L LA .. 118,925 |...94.4400 |... O i o0 [0 e 4.000 |...... 4.274 ....12/14/2010 ...|....11/01/2040 ...
312944-KX-8 ..... FHLMC POOL A95710 .. N LA . 37,086 |...93.7300 |... O e 35 0 o0 e 4.000 |...... 4.322 ....12/30/2010 ...|....12/01/2040 ...
312044-LP-4 ..... FHLMC POOL A95734 .. I L LA ...93.7300 |... LU R £ ) N AU | I RPN | ) A 4.000 |...... 4.153 ....12/08/2010 ...|....12/01/2040 ...
312945-3D-8 ..... FHLMC POOL A97096 N LA ...94.4400 |... O i3 0 [0 e 4.000 |...... 4.156 ....02/28/2011 ...|....02/01/2041 ...
312945-3N-6 FHLMC POOL A97105 .. 4 1.4 .. ...91.2120 |. .0 .3.500 |[......4.004 ...02/28/2011 .. 02/01/2041
312946-QT-6 ..... [FHLMC POOL A97666 .. 4 1.A .. ...97.0640 |. .0 .4.500 |......4.151 ...05/31/2011 .. 03/01/2041
31296L-FT-3 ..... [FHLMC GOLD POOL A11978 4 1.4 .. ...99.9510 |. .0 ......5.500 |......3.007 ...03/10/2004 .. 08/01/2033 ...
31296N-CQ-8 ... FHLMC GOLD POOL A13679 .. N LA . 102.0250 |... JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 6.109 ....08/10/2006 ...|....09/01/2033 ...
31206N-112-9 ... FHLMC GOLD POOL A14265 .. I L LA . 101.3720 |... LU R 23 N | I RPN | ) RN 6.000 |...... 5.837 ....09/12/2005 ...}|....10/01/2033 ...
31296P-YN-8 ..... FHLMC GOLD POOL A15216 .. N LA . 100.7060 |... O e (D o0 o0 e 5.500 |...... 5.443 ...12/10/2008 ...|....10/01/2033 ...
31297B-LR-1 ..... FHLMC GOLD POOL A23936 .. I L LA . 101.9320 |... LU R 23 N | I RPN | ) RN 6.000 |...... 5.766 ....09/12/2005 ...}|....07/01/2034 ...
31297C-NH-9 ... FHLMC GOLD POOL A24892 .. N LA . 102.3210 |... JO N U (- FOSRRURRRRt | B IR | B FRUN 6.000 |...... 5.828 ...09/12/2005 ...|....07/01/2034 ...
31297C-RA-0 ..... FHLMC GOLD POOL A24981 .. I L LA . 101.4400 |... LU R (N PO | I RN | ) AN 6.000 |...... 5.842 ....09/12/2005 ...|....07/01/2034 ...
31297C-YZ-7 ..... FHLMC GOLD POOL A25228 .. N LA . 101.4780 |... O i o0 [0 6.000 |...... 5.7382 ...09/12/2005 ... |....08/01/2034 ...
31297E-DL-7 ..... FHLMC GOLD POOL A26407 .. I L LA . 101.5300 |... L R N PO | N RN | ) RN 6.000 |...... 5.842 ....09/12/2005 ...|....09/01/2034 ...
31207E-72-2 ..... FHLMC GOLD POOL A27060 4 1.A .. . 101.9120 |. .0 .6.000 |......5.843 ...09/12/2005 .. 09/01/2034
31297F-G5-6 ..... FHLMC GOLD POOL A27420 4 1.4 .. . 101.9760 |. .0 .6.000 |......5.799 ....09/12/2005 .. 10/01/2034
31207N-MM-5 ... FHLMC GOLD POOL A33064 4 1.A .. . 100.6360 |. .0 .6.000 |......5.822 ...09/12/2005 .. 01/01/2032
312978-XW-0 ..... FHLMC GOLD POOL A36993 |4 1.4 .. ...96.6860 |. .0 .4.500 |......3.8% ...07/29/2011 .. 08/01/2035 ...
31297U-8G-4 ..... FHLMC GOLD POOL A38139 |4 1.A .. . 100.5470 |. .0 ......5.500 |......5.903 ...05/09/2006 .. 10/01/2035 ...
31207U-T6-7 ..... FHLMC GOLD POOL A38673 .. I L LA . 101.2840 |... LU SR - I N | RN | ) AN 5.500 |...... 5.628 ....03/09/2006 ...|....10/01/2035 ...
31307H-BT-3 ..... FHLMC GOLD POOL J28150 .. N LA ...97.1540 |... . O e (92) 0 o0 e 3.000 |...... 1.744 ...02/05/2015 ...|....05/01/2029 ...
31307J-H9-7 ... FHLMC GOLD POOL J29256 .. I L LA ...98.1010 |... ... 2,082 LU R ()N AU | I RPN | ) A 3.000 |...... 2.136 ....02/05/2015 ...|....07/01/2029 ...
313290-G5-4 ..... FHLMC POOL ZA6520 N LA ...92.4220 |... ....557,460 0 [ (940) |0 o0 e 4.000 |...... 2.906 ....04/20/2020 ...|....04/01/2049 ...
3132AE-49-8 ..... FHLMC POOL ZT2088 I L LA ...95.0700 |... ....675,471 LU R 2 1D N N | N RPN | ) RN 4.500 |...... 3.431 ....02/26/2020 ...|....06/01/2049 ...
313205-3K-6 FHLMC POOL SB8002 N LA ...93.9190 |... 557,696 |.... ..593, 602,526 0 e (1,022) |0 o0 e 3.000 |...... 2.580 ...07/22/2019 ...|....08/01/2034 ...
313205-5N-8 FHLMC POOL SB8053 .. 4 1.4 .. ...91.5270 |. .. 3,364,983 |. 3,676,505 .3,830,758 |.. .0 . (11,914) | .2.500 |...... 1.493 ....02/06/2021 .. 07/01/2035 ...
31320M-7L-3 ..... [FHLMC POOL SD0899 4 1.A .. ...79.0650 |. .. 3,683,342 |. . 4,658,604 . 4,462,968 |.. .0 . 6,676 |. .2.000 |......2.429 ....02/22/2022 .. 02/01/2052
3132DN-5Z-2 ..... [FHLMC POOL SD1764 . 1.4 .. ...97.2180 |. .. 2,247,382 |. .2,311,697 .2,301,552 |.. .0 .5.000 |......5.070 ... 1172172022 .. 10/01/2052
3132DN-AN-3 ..... [FHLMC POOL SD0913 4 1.A .. ...82.1010 |. ..2,160,596 |. .2,547,974 |.. .0 .2.500 |......2.867 ...03/14/2022 .. 02/01/2052
3132DN-F8-1 FHLMC POOL SD1091 .. LA ...78.9660 |. ..139,919 |. 141,288 |.. .0 ......2.000 |......5.176 ....10/25/2022 .. 05/01/2082 ...
3132DN-HY-2 ... FHLMC POOL SD1147 LA ...78.7550 |... 502,049 |.... ....512,704 O [ 1,764 |0 [0 e 2.000 |...... 4.637 ...10/26/2022 ...|....02/01/2052 ...
31320P-EP-9 ..... FHLMC POOL SD1942 .. LA L.97.2170 |oeeeeeeeennnns 2,297,041 |.... ....2,323,797 O 389 o0 [0 5.000 |...... 5.251 [ MON ..... .. 118,139 [....03/02/2023 ...|....12/01/2082 ...
31320P-UZ-9 ..... FHLMC POOL SD2400 .. LA . 101.8400 |....cceeennnnt 2,126,943 |.... . .. .... 2,159,645 O [ (524) |0 [0 6.000 |...... 5.250 [MON ..... .. 125,311 |....04/20/2023 ... |....02/01/2053 ...
313200-AD-8 ..... FHLMC POOL SD2704 .. LA ...97.2830 |...ccovnnnnnns 1,823,248 |.... 1,874,162 |.. ....1,880,615 O e (183) il o0 e 5.000 |...... 4.948 .. 93,708 |....04/20/2023 ...]|....04/01/2053 ...
313200-FD-3 ..... FHLMC POOL SD2864 .. LA ...85.1310 |... ...10,759,650 |.... 12,638,919 |.. ... 11,223,435 0 e 280197 0 o0 e 3.000 |...... 4.551 ....06/13/2023 ...|....03/01/2052 ...
313208-BZ-4 ... FHLMC POOL SD4556 .. LA ...91.5520 |... ..853,439 |.... ....872,745 O o 981 |0 [0 4.000 |...... 4.921 ...01/10/2024 ...|....01/01/2054 ...
31320V-30-6 ... FHLMC POOL SD8007 .. LA ...94.9670 |... Lo12,444 ). O e A7) 0 o0 e 4.500 |...... 3.782 ....02/26/2020 ...|....08/01/2049 ...
31320V-16-0 ..... FHLMC POOL SD7549 .. LA . L..79.0670 |....oovnnnnnns 1,006,857 |.... .... 1,027,063 O e 3,889 |0 0 2.000 |...... 4.705 ....10/26/2022 ...|....01/01/2052 ...
313200-D6-7 . FHLMC POOL SD8225 LA . 11,778,755 |...85.0150 |. 11,787,706 |. 11,831,088 |.. .0 ......3.000 |......4.713 ....08/24/2023 .. 07/01/2052 ...
313200-DS-9 ..... FHLMC POOL SD8213 .. 1AL .. 15,083,934 |...84.9370 |... ...14,610,582 |.... ...17,201,579 |. ...15,095,073 O o 11139 0 0 3.000 |...... 4.573 ...12/09/2024 ... |....05/01/2052 ...
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313200-E6-6 ..... FHLMC POOL SDB257 ...evvvvvvvvrennieiiinnineeevrnnnneens fooe ven e | s LA e 8,781,150 |...94.2170 |.....eennnnees 8,551,296 |.....cvvunnnns 9,076,124 |.............. 8,783,697 [...cevvvennnns (U P T.Y A PO | I RN | B AN 4.500 |...... 4.940 [MON ..... |.eeevennnnnn.. 34,085 [oiennnnnnnnns 136,142 |....08/08/2024 ...|....10/01/2052 ...
313200-ER-0 ..... FHLMC POOL SD8244 .. LA . 14,455,154 |...91.5680 |... ....13,904,001 |.... 15,184,411 |.. ...14,474,275 0 e 10,295 |0 o0 e 4.000 |...... 4.590 [MON ..... .. 547,487 |....08/08/2024 ...|....09/01/2052 ...
313200-HY-2 ..... FHLMC POOL SD8347 .. LA ...5,389,370 |...94.0960 |.............. 5,276,710 |.... .5,607,766 |.. ....5,392,613 LU R FC 2% 2 RN | [ AR (B RN 4.500 |...... 4.961 [MON ..... ..210,291 |....01/30/2024 ...|....08/01/2053 ...
313200-HZ-9 ..... FHLMC POOL SD8348 .. B LA 6,073,685 |...96.5680 |... .6,357,279 |.. ....6,079,063 O e 3,848 |0 [0 e 5.000 |...... 5.59 ...08/22/2023 ...|....08/01/2053 ...
3132GF-VU-8 ..... FHLMC POOL Q02427 .. I L LA .. 115,467 |...96.8900 |... LU (X I N | I RPN | ) SN 4.500 |...... 4.020 ...07/28/2011 ...|....08/01/2041 ...
31326F-VX-2 ..... FHLMC POOL Q02430 .. N LA ... 13,818 |...94.4400 |... 0 . PPN (<11) 1 SRR | R IO | B 4.000 |...... 3.430 ....10/31/2011 ...|....08/01/2041 ...
3132GF-WA-1 ..... FHLMC POOL Q02441 .. I L LA .. 150,061 |...93.9840 |... 0 | v (B [0 |0 e 4.000 |...... 3.958 ....07/28/2011 ...|....08/01/2041 ...
31326J-U3-1 ... FHLMC POOL Q03602 N LA . 29,828 |...97.0460 |... O e (88) |0 o0 e 4.500 |...... 4.023 ....10/31/2011 ...|....09/01/2041 ...
3132GM-AW-2 ..... [FHLMC GOLD POOL Q05721 4 1.4 .. ...93.7020 |. .0 .4.000 |......3.745 ....09/21/2018 .. 01/01/2042
31326R-2T-7 . FHLMC POOL Q06786 .. 4 1.A .. ...90.9420 |. .0 .3.500 |......3.247 ....02/29/2012 .. 03/01/2042
31326U-G2-4 ..... [FHLMC POOL Q08917 .. 4 1.4 .. ...91.2040 |. .0 ......3.500 |......2.946 ....06/30/2013 .. 06/01/2042 ...
3132HN-KP-3 ... FHLMC POOL Q12102 N LA .. 125,796 |...88.2330 |... ....124,814 JLO N U & & DN AR | B IUUPRPRRIN | ) IO 3.000 |...... 2.345 ....08/17/2016 ...|....10/01/2042 ...
3132HR-CC-2 ...... FHLMC POOL Q14567 I L LA .. 144,458 |...88.2340 |... ....142,938 L R 110 I N | N RPN | ) F 3.000 |...... 2.477 ....04/30/2013 ...|....01/01/2043 ...
3132J6-28-9 ... FHLMC GOLD POOL Q15769 .. N LA .. 153,617 |...88.2380 |... ....152,609 O e (T3 0 o0 e 3.000 |...... 2.507 ....04/03/2013 ...|....02/01/2043 ...
31320L-QY-2 ..... FREDDIE MAC GOLD POOL Q30470 ... I L LA .. 177,236 |...93.0850 |... ....173,536 O e (1,329) |0 o0 e 4.000 |...... 3.389 ....02/05/2015 ...|....12/01/2044 ...
31321IF-RS-0 ..... FHLMC POOL Q42296 N LA .. 196,266 |...86.7950 |... ....194,756 O e 280 |0 o0 e 3.000 |...... 2.564 ....08/17/2016 ...|....08/01/2046 ...
31320F-V0-9 ..... FHLMC POOL Q42422 I L LA .. 649,586 |.. 86.8770 |... ....643,999 O e (2,314) |0 0 e 3.000 |...... 2.616 ....08/17/2016 ...|....08/01/2046 ...
3132H-0P-1 ... FHLMC GOLD POOL Q43869 .. N LA .. 861,844 |...86.9140 |... ....862,083 0 e 8 0 o0 e 3.000 |...... 3.028 ...12/02/2016 ...|....10/01/2046 ...
3132XC-SE-6 ..... FHLMC POOL G67717 I L LA 1,116,658 |...93.1050 |... ,113,622 O e (718 |0 o0 e 4.000 |...... 3.585 ....01/04/2019 ...|....11/01/2048 ...
3132YB-X9-2 ..... [FHLMC POOL WE6104 .. LA ...89.3610 |. ..594,934 .549,975 |.. .0 .3.720 |......4.810 ....02/21/2024 .. 01/01/2041
3132YB-XT-8 ..... [FHLMC POOL WE6090 .. . LA . 103.9340 |. ..496, 164 490,977 |.. .0 .5.210 |......5.370 ....10/13/2023 .. 08/01/2040
31335A-CS-5 ..... [FHLMC GOLD POOL G60081 4 1.A .. ...93.3970 |. ..806,905 .858,656 |.. .0 .4.000 |......2.978 ....05/27/2015 .. 06/01/2045
313358-CZ-7 ..... [FHLMC GOLD POOL G60988 .. CF.. |4 1.4 .. ...86.7950 |. . 1,442,162 .1,449,902 |.. .0 .3.000 |......2.922 ....10/04/2017 .. 05/01/2047 ...
313358-1IX-0 ..... [FHLMC GOLD POOL G61562 .. CF.. |4 1.A .. ...96.1790 |. ..383,599 .398,459 |.. .0 ......4.500 |......3.784 ...12/21/2018 .. 11/01/2046 ...
3133A1-CC-4 ..... FHLMC POOL QAB367 I L LA ...86.2270 |... 1,374,185 |.. 1,455,119 LU R (V151 N N | I RPN | ) A 3.000 |...... 2.214 ....06/11/2020 ...|....01/01/2050 ...
3133A6-J5-1 ..... FHLMC POOL QB0273 .. N LA ...82.7520 |... 21,041,711 .. 1,086,633 0 e (738) |0 o0 e 2.500 |...... 1.947 ....06/11/2020 ...|....06/01/2050 ...
3133AN-SN-5 ... FHLMC POOL QC4125 .. I L LA ...79.1380 |... . 2,945,444 |.. 3,017,291 O o865 |0 0 2.000 |...... 1.653 ....07/27/2021 ...|....07/01/2051 ...
3133AS-EH-2 ..... FHLMC POOL QC7336 .. N LA ...79.2930 |... ..642,667 |.. O e (761) 0 o0 e 2.000 |...... 1.801 ....09/16/2021 ...|....09/01/2051 ...
3133AS-RR-6 ... FHLMC POOL QC7696 .. I L LA ...79.2910 |... . 1,598,567 |.. 1,632,605 0 [ (1,208) v o0 e 2.000 |...... 1.718 ....09/16/2021 ...|....09/01/2051 ...
3133AY-VR-8 ..... FHLMC POOL QD2424 ... N LA .. 78.8100 |... .4,066,831 |.. 4,047,924 0 e 261 |0 o0 e 2.000 |...... 2.050 1172272021 ... 12/01/2051 ...
3133B0-NC-3 ... FHLMC POOL QD3087 4 1.4 .. ...79.4850 |. . 2,058,560 .2,067,7% |.. .0 .2.000 |......1.916 ... 12/21/2021 .. 12/01/2051 ...
3133BB-GE-3 ..... FHLMC POOL QE1997 .. LA ...92.2050 |. A . 2,499,932 . 2,465,535 |.. .0 .4.000 |......4.231 ...06/27/2022 .. 05/01/2052
3133KM-JE-6 ..... FHLMC POOL RA5661 .. . LA ...78.8270 |. ..182,118 |. ..231,035 184,444 .. .0 .2.000 |......4.848 ....10/25/2022 .. 07/01/2051
3133KN-113-3 . FHLMC POOL RAB966 .. 4 1.A .. ...78.7550 |. ..2,076,557 |. .2,636,721 . 2,483,137 |.. .0 .2.000 |......2.748 ...03/14/2022 .. 03/01/2052
31368H-JS-3 ..... [FNMA POOL 190273 . 4 1.4 .. . 103.6110 |. .0 ......7.000 |......6.243 ....02/05/1999 .. 08/01/2026 ...
31371L-DX-4 ..... FNVA POOL 254918 . N LA ...98.2210 |... 0 e 55 0 o0 e 4.500 |...... 6.092 ...06/08/2007 ...|....09/01/2033 ...
31371L-FY-0 ..... FNVA POOL 254983 .... I L LA . 100.6570 |... O i 21 o0 [0 e 5.500 |...... 5.992 ....07/02/2007 ...|....12/01/2033 ...
31371M-5N-3 ..... FNMA POOL 256553 .... N LA . 103.7270 |... O e (B) 0 o0 6.000 |...... 5.962 ....09/05/2007 ...|....01/01/2037 ...
31371M-CF-2 ..... FNMA POOL 255770 . I L LA . 101.1530 |... LU ;< T N | I RPN | ) AN 5.500 |...... 6.102 ...07/02/2007 ...|....07/01/2035 ...
313710-Y9-2 ... FNVA POOL 256436 . N LA . 103.7310 |... O e (D) 0 o0 6.000 |...... 5.922 ...05/10/2007 ...|....10/01/2036 ...
S137IN-FP-5 ... FNVA POOL 256774 . I L LA . 104.7080 |... LU RN € AU | I RPN | ) AN 7.000 |...... 6.490 ...05/31/2007 ...|....06/01/2037 ...
3137IN-GG4 ..... FNMA POOL 256799 . 4 ... LA . 100.5390 |... O e o0 [0 e 5.500 |...... 5.7117 ....07/01/2008 ...|....07/01/2037 ...
3137IN-GU-3 ... FNVA POOL 256811 . 4 .. LA . 103.6110 |... O i () 0 [0 e 7.000 |...... 6.632 ....06/31/2007 ...|....07/01/2037 ...
3137IN-JK-2 ..... [FNMA POOL 256866 . 4 1.A .. ...99.9130 |. .0 ......5.000 |......7.096 ...08/07/2007 .. 08/01/2027 ...
31371P-C5-7 ..... FNMA POOL 257592 ... 4. 1AL ...99.6140 |... O i @) 0 0 5.000 |...... 4.369 ...08/31/2009 ... |[....03/01/2039 ...
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31374T-EU-9 ..... FNVA POOL 323347 4 s LA . 103.6110 (U R [ PN | I AR | B RN 7.000 |...... 6.308 ....02/05/1999 ...|....09/01/2028 ...
31376K-RC-2 ..... FNVA POOL 357883 . N LA ...99.5390 |... J I O 157 A FORRPRRt | B IR | ) AP 5.000 |...... 5.405 ...08/31/2005 ...|....05/01/2035 ...
31379U-50-9 ..... FNVA POOL 430244 . I L LA . 103.6110 |... O 0 o0 [0 7.000 |...... 6.743 ...02/05/1999 ...|....06/01/2028 ...
3138411-B9-0 ..... FNMA POOL 535664 .... N LA . 103.6110 |... JLO N U & [+11 )N FORRRPt | B IR | ) AU 7.000 |...... 6.302 ....04/14/2004 ...|....01/01/2031 ...
31385J-JC-3 ..... FNVA POOL 545759 .... I L LA . . 103.7610 |... . LU R () ) AU | N RPN | ) AN 6.500 |...... 5.775 ....01/14/2008 ...|....07/01/2032 ...
31385X-A9-8 ..... FNVA POOL 555432 .... N LA .. 163,881 |. 100.5780 |... 157,542 |.... ....160,519 JL I O ( [+1c) N FORRRPRPRt | B IUUUPRRPRRPIN | B AU 5.500 |...... 4.615 ....09/01/2009 ...|....05/01/2033 ...
31385X-AZ-0 ..... FNVA POOL 555424 .... I L LA .. 151,163 |. 100.7890 |... 137,567 |.... ... 144,464 LU R (2N N | I RPN | ) AN 5.500 |...... 3.641 ....07/10/2012 ...|....05/01/2033 ...
31385X-JII-8 ..... FNVA POOL 555677 . N LA . 100.8380 |... ..276,651 |.... JLU N U - - I ARt | B IEUPRRPRRTPIN | B AT 5.500 |...... 5.598 ...08/31/2005 ...|....07/01/2033 ...
31389V-09-1 . FNVA POOL 636880 . 4 1.4 .. . 103.2480 |. ....108 |. .0 .6.500 |......6.478 ....07/11/2006 .. 04/01/2032
31389X-40-3 ..... [FNMA POOL 639031 . 4 1.A .. . 100.5230 |. 22,256 |. .0 .6.000 |......6.095 ....06/19/2002 .. 04/01/2032
3138A2-A8-2 ..... FNVMA POOL AH0930 . 4 1.4 .. ...94.3480 |. ..168,603 |. .0 ......4.000 |......2.554 ....07/22/2016 .. 12/01/2040 ...
3138A2-B0-1 ..... FNVA POOL AH0946 . N LA ...94.3200 |... ...30,386 |.... O e 10 0 o0 e 4.000 |...... 4117 ....01/31/2011 ...|....12/01/2040 ...
3138A2-0F-9 ..... FNMA POOL AH1353 . I L LA ...93.6050 |... 199,576 |.... ....209,407 LU SR 17V N | RPN | ) A 4.000 |...... 4.260 ....02/15/2011 ...|....01/01/2041 ...
3138A3-6V-4 ..... FNVA POOL AH2683 . N LA ...94.3200 |... ...836,797 JLO I O ( 1151 )N ARt | B FUUPRPRRIN | ) AU 4.000 |...... 3.323 ...04/19/2012 ...|....01/01/2041 ...
3138A4-F7-5 ..... FNVA POOL AH2889 . I L LA ...98.3810 |... LU SRR £ 1 DN AU | I RPN | ) AN 5.000 |...... 4.391 ...03/09/2011 ...|....02/01/2041 ...
3138A5-FZ-0 ..... FNVA POOL AH3783 . N LA ...94.3190 |... JL N N - ) APt | B IUUUPURPRRPIN | ) FOU 4.000 |...... 4.047 ...04/29/2011 ...|....01/01/2041 ...
3138A5-JU-7 ..... FNVA POOL AH3874 . I L LA ...96.5570 |... O e (122) el [0 e 4.500 |...... 3.942 ....01/31/2012 ...|....09/01/2041 ...
3138A5-TV-4 ..... FNVA POOL AH4163 . N LA ...94.3200 |... ....107,542 0 [ (B3) 0 o0 e 4.000 |...... 3.536 ....07/18/2013 ...|....01/01/2041 ...
3138A8-E7-7 ..... FNVA POOL AH6457 . I L LA ...94.3160 |... ... 344,455 O [l 511 0 [0 4.000 |...... 4.217 ...03/30/2011 ...|....03/01/2041 ...
3138A8-E9-3 ..... FNVA POOL AH6459 . 4 1.A .. ...98.3800 |. ..52,639 |.. .0 .5.000 |......3.938 ....03/30/2011 .. 03/01/2041
3138AA-Y8-8 ..... FNVA POOL AH8834 . 4 1.4 .. ...96.9160 |. . . s 206,999 .0 .4.500 |......2.975 ....04/27/2017 .. 03/01/2041
3138AA-YS-4 ..... FNVA POOL AH8820 . 4 1.A .. ...96.9160 |. 23,336 | 24,078 24,546 .0 .4.500 |......4.187 ....04/29/2011 .. 03/01/2041
3138AB-VX-4 ..... FNVA POOL AH9629 . |4 1.4 .. ...98.3310 |. .5,088 | 6,216 .0 .3.000 |......0.774 ....09/26/2012 .. 04/01/2027 ...
3138AE-4L-4 ..... FNVA POOL A11726 . |4 1.A .. ...96.1700 |. ..168,066 |. 178,908 |.. .0 ......4.500 |......4.119 ....05/23/2011 .. 05/01/2041 ...
3138AM-7A-7 ..... FNVMA POOL A18088 ... I L LA ...94.0320 |... 220,688 |.... ...248,545 LU SRR < N N | I RPN | ) A 4.000 |...... 2.951 ....07/22/2016 ...|....11/01/2041 ...
3138AM-DE-2 ..... FNMA POOL A17300 ... N LA ...95.7810 |... JLO N U 4 D ARt | B IUUPRPRRIN | ) FOU 4.500 |...... 3.852 ....11/30/2012 ...|....08/01/2041 ...
3138AM-UX-1 ... FNVA POOL AI7797 ... I L LA ...94.2760 |... LU R 1) N N | N RPN | ) AN 4.000 |...... 3.254 ....09/21/2016 ...|....07/01/2041 ...
3138AM-YS-8 ..... FNVA POOL A17920 . N LA ...94.3150 |... 0 e 89 |0 o0 e 4.000 |...... 3.659 ....08/08/2011 ...|....08/01/2041 ...
3138AN-DY-6 ..... FNVA POOL A18218 . I L LA ...94.3170 |... 0 feeeeennnn. (1,407) | 4.000 |...... 3.500 .. 1172272011 ... |....08/01/2041 ...
3138AU-ES-2 FNVA POOL AJ2844 . N LA ...98.6920 |... 0 . e (52) . 3.500 |...... 2.915 ...11/30/2011 ... |....12/01/2026 ...
3138AY-GV-5 ..... [FNMA POOL AJB511 . 4 1.4 .. ...94.3180 |. .0 .4.000 |...... 3.469 ....03/28/2012 .. 12/01/2041 ...
3138E2-TJ-4 ..... [FNMA POOL AH9552 . 4 1.A .. ...98.7330 |. .0 .3.500 |......2.606 ....05/11/2012 .. 01/01/2027
3138E3-BC-6 ..... [FNMA POOL AJ9934 . 4 1.4 .. ...91.2100 |. .0 .3.500 |[......3.051 ....04/30/2012 .. 03/01/2042
3138E4-P4-7 ..... [FNMA POOL AKO442 . 4 1.A .. ...94.3250 |. .0 .4.000 |......3.236 ...07/10/2012 .. 01/01/2042
3138E6-AB-2 ..... FNVA POOL AK1801 . 4 1.4 .. ...94.0710 |. .0 ......4.000 |......3.730 ....09/24/2018 .. 01/01/2042 ...
3138EA-E9-4 ..... FNMA POOL AK5559 ... N LA ...94.3180 |... O [ (543) |0 o0 e 4.000 |...... 3.168 ....08/01/2012 ...|....04/01/2042 ...
3138EC-EV-1 ..... FNVA POOL AK7347 . I L LA ...91.0880 |... ....462,298 O e (1,285) |0 o0 e 3.500 |...... 3.054 ...03/07/2012 ...|....03/01/2042 ...
3138EE-CZ-0 ..... FNVA POOL AK9087 . N LA ...98.5430 |..eoevuiiiiieeennn 4,605 [ 4,678 | 4,773 JLO N U (- FOURRRRRRt | B IR | B AU 3.500 |...... 0.944 ...03/30/2012 ...|....04/01/2027 ...
3138EG-GY-4 ..... FNVA POOL AL0214 . I L LA ...99.6140 |... O i3 o0 [0 5.000 |...... 3.828 ...01/03/2012 ...|....04/01/2041 ...
3138EH-6R-8 ..... FNVA POOL AL1779 . N LA . 100.6600 |... JLO I R <) AR | B IR | B FOU 5.500 |...... 3.770 ...05/03/2012 ...|....12/01/2038 ...
3138EH-UB-3 ... FNVA POOL AL1506 . I L LA .. 17,682 ]...99.0370 |... O e (98) |0 o0 e 3.500 |...... 1.775 ....04/16/2012 ...|....12/01/2026 ...
3138EJ-3G-1 ..... FNVA POOL AL2598 . 4 ... LA ...93.8220 |... 0 [ (2,028) |0 o0 e 4.000 |...... 3.123 ....07/22/2016 ...|....10/01/2042 ...
3138EJ-SM-1 ... FNVA POOL AL2323 . 4 .. LA . 100.8850 |... O e (188) 0 o0 e 5.500 |...... 3.843 ....06/20/2013 ...}|....01/01/2038 ...
3138EJ-XR-4 ..... FNVA POOL AL2487 . 4 1.A .. ...94.3210 |. .0 ......4.000 |......2.735 ....10/09/2012 .. 06/01/2042 ...
3138EK-FA-8 ..... FNMA POOL AL2860 ... 4. 1AL ...88.3850 |... ,036,190 O o (1,8328) |0 o0 3.000 |...... 2.582 ...03/25/2013 ... |....12/01/2042 ...
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3138EK-X2-6 ..... FNMA POOL AL3396 4 s LA ...97.2800 (U R 1 7 1 AN | N AR | B RN 2.500 |...... LIR-TA N 110\ R R L LE:J 1,419 [....02/25/2016 ...|....03/01/2028 ...
3138EP-C6-9 ..... FNVA POOL AL6392 . N LA ...91.4510 |... O [ B4 |0 0 e 3.500 |...... 2.949 |MON ..... . 65,751 |....02/16/2017 ...|....01/01/2045 ...
3138EP-G8-1 ..... FNVA POOL AL6522 . I L LA ...90.3710 |... O e (898) |0 o0 e 3.500 |...... 2.737 [MON ..... . 15,921 |....04/22/2015 ...|....03/01/2045 ...
3138EP-LC-6 ..... FNVA POOL AL6622 . N LA ...96.9190 |... O e (2,773) |0 o0 e 4.500 |...... 3.383 ...07/15/2015 ...|....01/01/2043 ...
3138EQ-KH-4 ..... FNVA POOL AL7495 . I L LA ...91.4520 |... .. .. . LU R 5t N N I RPN | ) AN 3.500 |...... 3.048 ....02/16/2017 ...|....10/01/2045 ...
3138ER-J0-4 ... FNVA POOL AL9270 . N LA ...93.1570 |..eeernnnnnnns 1,472,419 |.... ,580,582 |.. ... 1,627,161 0 [ (208) |0 [0 e 4.000 |...... 3.443 ...02/07/2019 ...|....10/01/2046 ...
3138ER-RT-9 ..... FNVA POOL AL9497 . I L LA ...90.6500 |.........on... 1,119,105 |.... . 1,234,533 |.. ... 1,241,790 O e (489) |0 [0 e 3.500 |...... 3.3% ...08/08/2018 ...|....07/01/2046 ...
3138ET-YW-0 ..... FNVA POOL AL8824 . N LA ...91.0500 |... .. 142,378 |.. .... 147,063 0 e (320) e o0 e 3.500 |...... 3.014 ....05/31/2017 ...|....07/01/2046 ...
3138LU-RR-8 ..... FNVA POOL A04095 . 4 1.4 .. ...91.0830 |. . 487,068 .505,234 |.. .0 .3.500 |......2.824 ...06/07/2012 .. 05/01/2042
3138M3-6B-5 ..... FNVA POOL AP0865 . 4 1.A .. ...91.2090 |. ..172,332 172,297 .. .0 .3.500 |......3.495 ....07/31/2013 .. 07/01/2042
3138M6-AB-3 ..... FNVA POOL AP2701 . 4 1.4 .. ...91.2100 |. .402,555 |.. .0 ......3.500 |......2.992 ...08/14/2014 .. 09/01/2042 ...
3138\6-TE-7 ..... FNVA POOL AP3248 . N LA ...93.8220 |... JLO I U (51 DN ARt | B IUUUPRRPRRTIN | ) AU 4.000 |...... 3.408 ....11/30/2012 ...|....08/01/2042 ...
3138MD-UJ-9 ... FNVA POOL AP9584 . I L LA ...94.9880 |... LU ;T N | N RN | ) A 3.000 |...... 1.836 ....10/19/2012 ...|....10/01/2032 ...
3138MK-30-7 ..... FNVA POOL AQ4406 . N LA ...91.0450 |... O e (2) |0 o0 e 3.500 |...... 3.441 ....06/26/2013 ...|....10/01/2042 ...
3138NY-A7-0 ..... FNVA POOL AR1829 . I L LA ...87.9030 |... O e (M4 |0 [0 e 3.000 |...... 2.759 ....02/07/2013 ...|....02/01/2043 ...
3138NY-FU-0 ..... FNVA POOL AR1980 . N LA ...88.1150 |... O [ (7,449) |0 [0 e 3.000 |...... 2.713 ...01/25/2013 ...|....02/01/2043 ...
3138W1-L0-8 ..... FNVA POOL AR3934 . I L LA ...97.2390 |... LU R (-72:5) N N | I RPN | ) AN 2.500 |...... 1.400 ....03/21/2013 ...|....03/01/2028 ...
3138W4-TN-3 ..... FNVA POOL AR6855 . N LA ...88.1150 |... ....2,139,310 O [ (1,647) |0 o0 e 3.000 |...... 2.788 ...03/11/2013 ...|....02/01/2043 ...
3138W5-J7-4 ..... FNVA POOL AR7485 . I L LA ...90.8910 |... 178,441 LU R (1) N N | N RPN | ) AN 3.500 |...... 2.851 ....03/27/2013 ...|....03/01/2043 ...
3138WA-6D-4 ..... [FNMA POOL AS1767 . 4 1.A .. ...93.7560 |. .1,114,220 |.. .0 .4.000 |......3.293 ...02/11/2014 .. 02/01/2044
3138WC-HZ-9 ..... [FNMA POOL AS2947 . 4 1.4 .. ...93.3220 |. ..19,466 |.. .0 .4.000 |......3.786 ....09/24/2018 .. 07/01/2044
3138WC-JZ-7 ..... FNVA POOL AS2979 . 4 1.A .. ...96.9190 |. 432,352 |.. .0 .3.000 |......2.193 ...08/27/2014 .. 08/01/2029
3138WC-27-1 ... FNMA POOL AS3465 . |4 1.4 .. ...96.7870 |. ..68,664 |.. .0 .3.000 |......1.895 ....02/05/2015 .. 10/01/2029 ...
3138WD-DR-9 ..... [FNMA POOL AS3711 . |4 1.A .. ...93.0770 |. ..53,026 |.. .0 ......4.000 |......3.856 ....09/24/2018 .. 11/01/2044 ...
3138WE-NC-9 ..... FNVA POOL AS4886 . I L LA ...90.6470 |... ...642,931 O e (193) |0 [0 e 3.500 |...... 3.040 ...01/03/2018 ...|....05/01/2045 ...
3138IWE-T9-0 ..... FNMA POOL AS5075 . N LA ...96.5080 |... J I O ;5\ FORRRRRPt | B IR | ) FRUN 2.500 |...... 2.207 ....06/11/2015 ...|....05/01/2030 ...
3138WF-2R-6 ..... FNVA POOL AS6183 . I L LA ...91.0470 |... LU SR (1) N N | I RN | ) AN 3.500 |...... 3.455 ....03/21/2018 ...|....11/01/2045 ...
3138WF-M3-7 ..... FNVA POOL AS5777 . N LA ...95.0840 |... . O e (2,288) |0 [0 e 2.500 |...... 1.995 ...10/05/2015 ...|....09/01/2030 ...
3138WG-UC-6 ..... FNVA POOL AS6878 . I L LA ...96.2490 |... . .. L2212, O e (1197) |0 [0 e 3.000 |...... 2.032 ....03/23/2016 ...|....03/01/2031 ...
3138WH-N7-3 ..... FNVA POOL AS7613 . N LA ...86.7950 |... . 107,310 |.. .. 107,846 O e (22) |0 o0 e 3.000 |...... 2.903 ....05/25/2017 ...|....07/01/2046 ...
3138WH-TT-9 ..... FNVA POOL AS7761 . 4 1.4 .. ...93.9010 |. ..905,425 911,030 |.. .0 .4.000 |......3.883 ...11/09/2018 .. 08/01/2046 ...
3138WH-TU-6 ..... FNVA POOL AS7762 . 4 1.A .. ...93.9010 |. ..213,774 .214,940 |.. .0 .4.000 |......3.871 ....11/06/2018 .. 08/01/2046
3138WJ-MV-7 ... FNVA POOL AS8471 . 4 1.4 .. .. 86.6760 |. . 1,547,399 1,542,816 |.. .0 .3.000 |......3.034 ....12/06/2016 .. 12/01/2046
3138WJ-R3-4 ..... [FNMA POOL AS8605 . 4 1.A .. ...95.6250 |. ..505,795 .507,393 |.. .0 .3.000 |......2.841 ....01/31/2018 .. 01/01/2032
3138WJ-TG-3 ..... FNVMA POOL AS8650 . 4 1.4 .. ...86.3300 |. .619,907 |.. .0 ......3.000 |......3.445 ...04/23/2018 .. 01/01/2047 ...
3138WK-RS-6 ..... FNVA POOL AS9496 . N LA ...93.9530 |... . ...329,169 O e (749) |0 o0 e 2.500 |...... 2.257 ....06/27/2017 ...|....04/01/2032 ...
3138WT-XP-6 ..... FNVA POOL AT6085 . I L LA ...87.9890 |... A, ,495,334 LU RN 11 A N | I RPN | B IO 3.000 |...... 2.918 ...05/31/2013 ...|....05/01/2043 ...
3138WV-SI-2 ..... FNVA POOL AT7732 . N LA ...96.9610 |... 150,468 O e (425) |0 o0 e 2.500 |...... 1.999 ....10/22/2014 ...|....07/01/2028 ...
3138X1-4B-9 ..... FNVA POOL AU2617 . I L LA ...96.9490 |... 291,722 O [ (1,100) vl o0 e 2.500 |...... 1.808 ....02/25/2016 ...|....08/01/2028 ...
3138X1-AJ-5 ..... FNVA POOL AU1808 . N LA .. 88.1180 |... ,493,033 O [ 761 |0 o0 e 3.000 |...... 3.463 ....07/29/2013 ...|....08/01/2043 ...
3138X3-XL-1 ..... FNVA POOL AU4282 . I L LA ...91.0500 |... ....343,451 LU R (722 DN N | I RPN | ) AN 3.500 |...... 3.145 ....10/25/2013 ...|....09/01/2043 ...
3138X3-XS-6 ..... FNVA POOL AU4288 . 4 ... LA ...93.8180 |... ....571,439 0 [ (1,080) |0 [0 e 4.000 |...... 3.461 ...02/12/2014 ...|....09/01/2043 ...
3138X3-ZN-5 ... FNVA POOL AU4348 . 4 .. LA ...90.8890 |... ....314,534 O e (901) el o0 e 3.500 |...... 3.398 ...08/08/2013 ...|....07/01/2043 ...
3138XR-KF-5 ..... FNVA POOL AW2093 . 4 1.A .. ...97.0980 |. ..38,713 |.. .0 ......3.000 |......1.948 ....02/05/2015 .. 06/01/2029 ...
3138Y7-X9-8 ..... FNMA POOL AX6103 ... 4. 1AL ...91.4510 |... . 719,781 |. ...735,828 O o (1,857) |0 o0 3.500 |...... 3.221 ...02/16/2017 ...|....10/01/2044 ...
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3138YB-50-2 ..... FNMA POOL AX9854 .. CF.. 4 s LA ...95.1810 (O 1 I RN | N AR | B RN 2.500 |...... 2.101 ....06/11/2015 ...|....03/01/2030 ...
3138YD-2V-0 ..... FNVA POOL AY0787 ... .. CF.. N LA ...95.5140 |... O e (28) |0 o0 e 2.500 |...... 2.111 ....06/11/2015 ...|....03/01/2030 ...
3138YF-CG-7 ..... FNVA POOL AY1870 ... I L LA ...89.8000 |... LU << T N | I RPN | ) AN 3.500 |...... 2.875 ....11/07/2016 ...|....02/01/2045 ...
3138YK-SF-1 ..... FNVA POOL AY5917 . N LA ...94.7560 |... JLO N U & [+11 )N FOSRRPt | B IR | ) AP 2.500 |...... 2.19%5 ...06/11/2015 ...|....05/01/2030 ...
31391B-VN-6 ..... FNVA POOL 662220 . I L LA . 102.1170 |... LU RN (N PO | I RN | ) AN 6.500 |...... 6.370 ...12/09/2005 ...|....11/01/2032 ...
31391D-RC-9 ..... FNVA POOL 663883 . N LA . 102.1950 |... O i 54 |0 [0 6.500 |...... 3.377 ...09/21/2004 ...|....10/01/2032 ...
31391U-TU-9 ... FNVA POOL 677463 . I L LA . 100.5230 |... LU R (1) N N | I RPN | ) AN 6.000 |...... 5.738 ....01/14/2008 ...|....01/01/2033 ...
31400C-CN-4 ..... FNVA POOL 683276 . N LA . 102.1170 |... O e (D o0 o0 e 6.500 |...... 6.499 ....07/11/2006 ...|....02/01/2033 ...
31401N-2L-2 ..... [FNMA POOL 713679 . 4 1.4 .. . 100.4540 |. .0 .5.000 |......5.296 ....08/08/2003 .. 08/01/2033
31401Y-T9-6 ..... [FNMA POOL 722476 . 4 1.A .. . 100.5550 |. .0 .6.000 |......5.817 ....09/12/2005 .. 07/01/2033
314020-4H-2 ..... [FNMA POOL 725424 . 4 1.4 .. . 100.8590 |. .0 ......5.500 |......3.796 ...05/20/2013 .. 04/01/2034 ...
31402C-0J-4 ..... FNVA POOL 725057 . N LA . 102.0070 |... O e (25) 0 o0 e 6.000 |...... 5.527 ....04/14/2004 ...|....01/01/2034 ...
31402C-TT-9 ..... FNVA POOL 725162 . I L LA . 102.5170 |... LU R (£ N AU | I RPN | ) AN 6.000 |...... 5.698 ....07/02/2007 ...|....02/01/2034 ...
31402E-2V-9 ..... FNVA POOL 727188 . N LA . 100.2500 |... O e 228 |0 o0 e 5.000 |...... 5.764 ...06/11/2007 ...|....08/01/2033 ...
S1402N-IM-1 ... FNVA POOL 733868 . I L LA . 100.9720 |... LU R £ ) N AU | I RPN | ) RN 6.000 |...... 5.815 ....09/12/2005 ...}|....12/01/2032 ...
314020-Y3-9 ..... FNMA POOL 735230 . N LA . 100.8230 |... O o126 |0 o0 e 5.500 |...... 6.152 ...06/13/2007 ...|....02/01/2035 ...
31402R-DF-3 ..... FNMA POOL 735502 ... I L LA . 103.2110 |... . O o8 o0 [0 6.000 |...... 6.146 ....06/08/2007 ...|....04/01/2035 ...
31402R-F8-7 ..... FNMA POOL 735591 ... N LA ...99.1520 |... ...54,470 |.... O e (212) |0 o0 e 5.000 |...... 4.076 ...06/17/2010 ...|....06/01/2035 ...
31402R-RR-2 ..... FNVMA POOL 735896 . I L LA . 103.5930 |... ....9,388 |.... s L RN - I N | RPN | B SN 6.000 |...... 6.137 ....07/02/2007 ...|....09/01/2035 ...
31402R-T4-1 . | FNMA POOL 735971 . 4 1.A .. . 100.6900 |. 24,199 |. 24,033 23,610 .0 .5.500 |......5.945 ....07/02/2007 .. 11/01/2034
31403C-6L-0 ..... FNVA POOL 745275 . 4 1.4 .. ...99.2250 |. L3221 |. .3,247 3,407 .0 .5.000 |......3.753 ...02/29/2012 .. 02/01/2036
314030-8D-0 ..... FNMA POOL 745336 . 4 1.A .. ...99.1840 |. .8,683 |. .8,754 8,413 .0 .5.000 |......6.044 ....07/02/2007 .. 03/01/2036
31403D-BX-6 ..... FNVA POOL 745354 . |4 1.4 .. . 101.1520 |. 02,39 |. . 2,363 2,353 |.. .0 .5.500 |......5.581 ....056/30/2008 .. 03/01/2036 ...
31403D-DX-4 ..... [FNMA POOL 745418 . |4 1.A .. . 101.1520 |. .. 124,245 |. ..122,831 119,978 |.. .0 ......5.500 |......6.084 ....04/10/2006 .. 04/01/2036 ...
31403D-1H-8 ..... FNVA POOL 745948 . I L LA .. 131,408 |. 103.5240 |... 119,841 |.... ...125,666 O [ (2,808) [0 [0 6.500 |...... 4.461 ....06/09/2011 ...|....10/01/2036 ...
31403F-HF-4 ..... FNVA POOL 747330 . N LA . 23,048 |. 102.7380 |... 0 . e (19) [0 0 [ 6.000 |...... 5.808 ...09/12/2005 ...|....10/01/2033 ...
31403F-NS-9 ... FNVA POOL 747501 . I L LA . 100.5230 |... LU R ( £ ) N N | I RPN | ) RN 6.000 |...... 5.704 ...12/10/2008 ...|....11/01/2033 ...
31403K-ET-6 ..... FNVA POOL 750846 . N LA . 100.6610 |... JLO N U (<) FORURRRRR | B IR | B AP 5.500 |...... 5.439 ....08/23/2004 ...|....01/01/2034 ...
31404E-DE-3 ..... FNVA POOL 766101 . I L LA . 102.1020 |... JLUJ R 7 - N N | I RPN | ) AN 5.500 |...... 5.023 ...09/10/2009 ...|....02/01/2034 ...
31404L-TH-3 ..... FNVA POOL 771952 . N LA . 102.8810 |... JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 6.117 ....01/09/2007 ...|....02/01/2034 ...
314045-FL-4 ..... [FNMA POOL 776971 . 4 1.4 .. ...99.1540 |. .0 .5.000 |......5.660 ....07/02/2007 .. 04/01/2034 ...
31404T-BV-4 ..... FNVA POOL 777744 . 4 1.A .. . 101.5300 |. .0 .6.000 |......6.117 ...01/09/2007 .. 05/01/2034
31405P-6A-3 ..... FNVMA POOL 795665 . 4 1.4 .. . 101.1400 |. .0 .6.000 |......5.154 ...09/12/2005 .. 02/01/2035
31405X-GS-6 ..... FNVA POOL 802209 . 4 1.A .. . 101.7140 |. .0 .6.000 |......5.679 ....09/12/2005 .. 10/01/2034
31406G-02-8 ..... FNVA POOL 809673 . 4 1.4 .. . 100.9070 |. .0 ......5.500 |......5.273 ...02/04/2005 .. 02/01/2035 ...
31406G-RN-1 ..... FNVA POOL 809693 . N LA ...99.1330 |... O i 10 0 o0 e 5.000 |...... 5.139 ...05/17/2005 ...|....02/01/2035 ...
31406U-LE-6 ..... FNVA POOL 820325 . I L LA ...99.1380 |... 1,09 O o o0 [0 5.000 |...... 6.219 ....05/09/2006 ...|....08/01/2035 ...
31407H-FO-4 ..... FNVA POOL 830975 . N LA ...99.1230 |... ....5,323 |.. O [ o0 [0 e 5.000 |...... 5.178 ...10/11/2005 ...|....08/01/2035 ...
31407J-DC-3 ... FNVA POOL 831799 . I L LA . 104.0300 |... ....5,518 |.. LU R £ ) N N | I RPN | ) RN 6.500 |...... 6.240 ...11/30/2007 ...|....09/01/2036 ...
31407J-MC-3 ..... FNVA POOL 832055 . N LA ...98.7370 |... ....8,859 |.. O e 18 |0 0 e 5.000 |...... 5.593 ...04/10/2006 ...|....08/01/2035 ...
31407K-H5-1 ..... FNVA POOL 832852 . I L LA ...99.1250 |... ... 3,984 |.. LU R £ ) N AU | I RPN | ) AN 5.000 |...... 5.317 ...10/11/2005 ...|....09/01/2035 ...
31407K-RY-7 ..... FNVA POOL 833103 . 4 ... LA . 101.1540 |... ... 7,901 .. O e 110 |0 o0 e 5.500 |...... 5.863 ...12/09/2005 ...|....09/01/2035 ...
31407N-CG-6 ..... FNVA POOL 835371 . 4 .. LA ...98.0930 |... ... 13,031 |.. O 204 |0 [0 5.000 |...... 5.706 ....04/10/2006 ...|....09/01/2035 ...
31407N-P4-9 ..... [FNMA POOL 835743 . 4 1.A .. ...98.8340 |. .1,081 .0 ......5.000 |......5.157 ....10/11/2005 .. 09/01/2035 ...
314070-ND-4 ... FNVA POOL 837488 . 4. 1AL ...98.7700 |... ..339,431 |. ....329,297 O 880 0 0 5.000 |...... 5.615 ...04/10/2006 ... |....09/01/2035 ...




oLoL3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
31407R-4F-8 ..... FNMA POOL 838822 LA e 8,544 1...99.3890 [o.eeviiiiiiinnnnnns 9,039 |iiiiiiiiieiiinnns 9,095 [oeeniiiiiiiiinnnns 8,825 [ooiiiiiiinnnnnn (U < | RN | N AR | B RN 5.000 |...... 5.606 ...04/10/2006 ...|....09/01/2035 ...
31407V-YH-2 ..... FNVA POOL 842312 . LA . 100.5230 |... ....8,018 |.... L. 1,976 .. ... 1,944 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 6.077 ....03/09/2006 ...|....07/01/2031 ...
31409X-SS-9 ... FNVA POOL 881729 . LA ...3,195 |. 102.9230 |... ... 2,989 |.... 2,904 .. ... 3,058 O o () 0 [0 6.500 |...... 5.375 ....10/01/2010 ...|....03/01/2036 ...
3140E0-ET-8 ..... FNVA POOL AZ7345 . LA 1,167,884 |...91.0480 |... ..1,085,091 |.... 1,169,812 |.. ,167,778 O e (38) e o0 e 3.500 |...... 3.516 ....08/08/2018 ...|....11/01/2045 ...
3140EU-4V-8 ..... FNVA POOL BC0835 . LA .. 433,278 |...92.8290 |... 375,839 |.... 427,618 LU R (01 N N | I RPN | ) A 4.000 |...... 3.254 ....05/26/2016 ...|....04/01/2046 ...
3140EV-TB-3 ..... FNVA POOL BC1445 ... LA .. 433,629 |...86.8200 |... 374,256 |.... ....433,206 O e (104) |0 o0 e 3.000 |...... 2.9% ...05/25/2017 ...|....07/01/2046 ...
3140EV-TB-3 ..... FNVA POOL BC1445 ... LA ...86.8200 |... 482,468 |.... ....553,043 O e 84 0 [0 3.000 |...... 2.9% ....03/29/2017 ...|....07/01/2046 ...
3140EW-XM-2 ..... FNVA POOL BC2483 ... LA ...95.9290 |... 748,959 |.... ...796,497 O e (5,243) |0 [0 e 3.000 |...... 2.224 ....03/23/2016 ...|....03/01/2031 ...
3140EY-3H-2 ..... FNMA POOL BC4399 . 1.4 .. ...96.2210 |. ..619,851 |. 657,676 |.. .0 (2,946) |. .3.000 |......2.170 ....03/23/2016 .. 03/01/2031
3140F0-GP-3 ..... FNVA POOL BC4705 . 1.A .. ...94.4870 |. ..409,498 |. 441,969 |.. .0 .2.500 |......1.643 ....11/07/2016 .. 09/01/2031
3140F1-HS-4 ..... FNVMA POOL BC5640 . 1.4 .. ...92.8290 |. ..325,694 |. .374,335 |.. .0 ......4.000 |......2.814 ....07/13/2016 .. 06/01/2046 ...
3140FG-DZ-9 ..... FNVA POOL BD8219 . LA ...86.7960 |... 739,747 |.... ....852,368 0 e (207) o0 [0 e 3.000 |...... 2.9% ...11/30/2017 ...|....09/01/2046 ...
3140FG-GA-1 ..... FNVMA POOL BD8292 . LA .. 86.6760 |... 531,487 |.... ....611,725 O 8 o0 [0 3.000 |...... 3.023 ...12/02/2016 ...|....11/01/2046 ...
3140FG-NP-0 ..... FNVA POOL BD8497 . LA ...87.1020 |... 132,508 |.... ....151,993 O e () o0 o0 e 3.000 |...... 3.001 ....12/02/2016 ...|....12/01/2046 ...
3140FN-R2-2 ..... FNVA POOL BE3204 . LA ...94.0250 |... 218,115 |.... ....233,361 JLU I R (/A N PO | I RPN | ) SN 2.500 |...... 2.245 ....06/27/2017 ...|....03/01/2032 ...
3140H6-KB-4 ..... FNVA POOL BJ4789 . LA ...95.1530 |... 198,784 |.... ...208,863 O e (B9) |0 o0 e 3.000 |...... 2.972 ....02/02/2018 ...|....02/01/2033 ...
3140H6-KC-2 ..... FNVA POOL BJ4790 . LA ...95.0340 |... 764,143 |.... 804,098 O i 83 |0 [0 3.000 |...... 2.954 ....02/02/2018 ...|....02/01/2033 ...
3140H8-0D-0 ..... FNVA POOL BJ6751 . LA ...92.8180 |... ,011,368 |.... . ,115,582 O [ 461 |0 0 e 4.000 |...... 3.557 ...01/04/2019 ...|....05/01/2048 ...
3140HN-JL-7 ..... FNVA POOL BK8366 ... LA ...91.5260 |... 737,274 |.... ..805,536 |.. 855,145 LU R o1c I N | N RN | ) FON 2.500 |...... 0.631 ....12/16/2020 ...|....12/01/2035 ...
3140J5-6X-2 ..... [FNMA POOL BM1785 . 1.A .. ...93.2420 |. ..991,081 |. . 1,062,909 .1,084,390 |.. .0 .4.000 |...... 3.652 ....08/08/2018 .. 08/01/2047
314048-6V-0 ..... FNVA POOL BM4483 . 1.4 .. ...92.9810 |. .. 1,615,026 |. . 1,629,400 .1,698,007 |.. .0 .4.000 |......3.277 ....03/28/2019 .. 09/01/2048
3140J8-ER-0 ..... FNVA POOL BM3743 . 1.A .. ...93.7940 |. ..666,529 |. . 710,630 726,94 |.. .0 .4.000 |......3.592 ....09/05/2018 .. 03/01/2047
3140J8-JM-6 ..... FNVA POOL BM3867 . 1.4 .. ...93.8210 |. 897,855 ..956,985 .967,054 |.. .0 .4.000 |......3.824 ....11/16/2018 .. 02/01/2046 ...
3140J9-HB-0 ..... [FNMA POOL BM4725 . 1.A .. ...96.3520 |. ..613,067 ..636,281 .654,050 |.. .0 ......4.500 |......4.024 ...11/09/2018 .. 06/01/2044 ...
3140J9-HN-4 ... FNVA POOL BM4736 . LA ...91.0250 |... 724,655 |.... ..796,105 |.. ... 786,210 LU Y- T N | I RPN | ) AN 3.500 |...... 3.708 ....11/30/2018 ...|....02/01/2047 ...
3140K2-P2-4 ... FNVA POOL B06740 . LA ...79.2950 |... ,504,815 |.... 1,897,754 |.. .... 1,905,955 0 [ (438) |0 [0 e 2.000 |...... 1.946 ....12/27/2021 ...|....05/01/2051 ...
3140KA-M8-6 ..... FNVA POOL BP3082 . LA ...85.9940 |... 606,664 |.... O e (1,939) |0 o0 e 3.000 |...... 2.411 ....02/23/2021 ...}|....03/01/2050 ...
3140LJ-DI-3 ..... FNVA POOL BS7316 . LA . 100.8100 |... ,718,129 |.... O [ 748 |0 0 e 5.070 |...... 5.216 ....09/18/2023 ...|....03/01/2029 ...
3140LM-CE-7 ..... FNVA POOL BS9968 . LA . 105.6640 |... 528,319 |.... LU ORI N | I RPN | ) AN 5.820 |...... 5.715 ...10727/2023 ...|....11/01/2033 ...
3140M1-42-4 ..... FNVA POOL BU0839 . LA ...79.2930 |... 318,071 |.... ..401, 409,875 O [ 131 0 0 e 2.000 |...... 1.551 ...09/16/2021 ...|....09/01/2051 ...
3140M2-CK-6 ..... FNVA POOL BU0973 . 1.4 .. ...79.1350 |. 1,614,432 |. 2,040,087 .2,043,737 |.. .0 .2.000 |......1.969 ....11/03/2021 .. 11/01/2051 ...
3140M9-VQ-7 ..... FNVA POOL BU7822 . 1.A .. ...79.1350 |. 1,125,919 |. 1,422,784 1,420,525 |.. .0 .2.000 |......2.012 ...12/15/2021 .. 12/01/2051
3140MA-KW-3 ..... FNVA POOL BUB408 . 1.4 .. ...79.2750 |. ..234,038 |. ..295,223 296,454 |.. .0 .2.000 |......1.964 ... 12/21/2021 .. 12/01/2051
3140MF-32-4 ..... FNVA POOL BV2615 . LA ...94.2510 |. ,069,242 |. . 1,134,460 1,108,223 |.. .0 .4.500 |......4.890 ....12/22/2022 .. 07/01/2052
3140MV-AD-0 ..... FNVA POOL BV7203 . LA ...88.5790 |. .. 3,323,832 |. .3,675,532 |.. .0 ......3.500 |......3.841 . ....04/26/2022 .. 04/01/2082 ...
3140MR-BA-4 ..... FNVA POOL BWO0032 . LA ...94.6670 |... 2,246,599 |.... . ....2,330,376 0 [ 895 |0 0 e 4.500 |...... 4.795 [MON ..... .. 106,792 |....09/21/2022 ...|....07/01/2052 ...
3140MS-LX-1 ..... FNVA POOL BW1241 . LA ...91.5480 |... 407,980 |.... ..445,648 |.. 415,127 O o482 o0 [0 4.000 |...... 4.870 |MON ..... ... 16,340 |....01/26/2024 ...|....10/01/2052 ...
3140NL-3N-7 ... FNVA POOL BY4404 . LA ...94.1260 |... .. 4,543,197 |.... .4,826,703 |.. .... 4,466,712 O e 4,840 |0 [0 e 4.500 |...... 5.369 [MON ..... .. 144,801 |....04/18/2024 ...|....06/01/2053 ...
31400D-E5-9 ..... FNMA POOL CA5555 . LA ...80.6490 |.............. 1,306,211 |.... .... 1,543,655 O e (2,398) |0 e l0 e 3.500 |...... 2.700 |MON ..... . 50,99 |....06/23/2021 ...|....04/01/2050 ...
31400K-HD-3 ... FNVA POOL CB0227 . LA ...91.6020 |......oeennnns 1,843,947 |.... .... 1,808,284 O e 3741 |0 0 e 4.000 |...... 5.067 |MON ..... . 53,680 |....04/18/2024 ...|....04/01/2051 ...
31400L-H4-1 ..... FNVMA POOL CB1150 . LA ...85.0060 |.........onnn. 7,430,885 |.... ... 7,923,536 O [ 15,383 o0 o0 e 3.000 |...... 4.188 | MON ..... .. 262,248 |....04/13/2023 ...|....07/01/2051 ...
31400M-A9-5 ..... FNVA POOL CB1831 . LA ... 78.5640 |....coounnnnnt 2,179,903 |.... ....2,801,975 O e (B4 |0 o0 e 2.000 |...... 1.874 ... 55,494 |....10/01/2021 ...|....10/01/2051 ...
31400P-00-3 ..... FNVA POOL CB4062 . LA ...95.8540 |... 337,365 |.... ....349,521 I R (N R N RN | B SN 4.500 |...... 4.607 . 15,838 |....09/21/2022 ...|....07/01/2052 ...
3140QT-DW-6 ..... [FNMA POOL CB7316 . LA ...91.4570 |. ..896,400 |. .880,243 |.. .0 ......4.000 |......4.999 . 26,137 |....04/18/2024 .. 10/01/2053 ...
31400U-VH-6 ..... FNMA POOL CB8715 . 1AL . 100.6520 |.............. 2,003,088 |.... .... 2,023,875 O (44) 0 0 6.000 |...... 5.630 . 39,802 |....08/08/2024 ...|....06/01/2054 ...
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3140X4-MX-1 ..... FNMA POOL FMA273 ...oeveveiiiiiiii e R 4 s LA e 3,522,542 |...87.3410 |.....cevnnnnns 2,941,507 |..coovvnnnnnns 3,367,832 |.eieiinnnnn 3,505,669 |.....viiriinnnnn (O O U 01115 1 AN | N AU | B RN 3.000 |...... 2343 IMON oot [evneieiiininnns 8,420 |oeuuunnnnne 101,035 |....08/28/2019 ...|....01/01/2047 ...
3140X6-0L-8 ..... FNVA POOL FM3158 . .. CF.. N LA ...92.7080 |... ..263,202 |.. 0 [ (604) |0 o0 e 4.000 |...... 2.954 |MON ... ... 10,528 |....06/25/2020 ...|....11/01/2048 ...
3140X7-KS-7 ..... FNVA POOL FM3904 . .. CF.. I L LA ...92.6970 |... . 2,543,794 |.. O e (4,359) |0 o0 e 4.000 |...... 3.003 [MON ..... .. 101,752 |....03/24/2021 ... |....03/01/2049 ...
3140X8-XP-7 ..... FNVA POOL FNM5185 . N LA ...89.7150 |... .1,865,919 |.. 0 e (3,020) |0 [0 e 3.500 |...... 2. 713 [ MON ..... . 65,307 |....01/25/2021 ...|....06/01/2049 ...
3140X9-B-2 ..... FNVA POOL FM5657 . I L LA ...86.1340 |... .1,358,989 |.. 0 [ (3,883) |0 o0 e 3.000 |...... 2.348 [MON ..... 40,770 |....02/23/2021 ...|....12/01/2050 ...
3140XA-3L-4 ..... FNVA POOL FM7102 . N LA ...89.7270 |... . 3,047,043 |.. O e (7,273) |0 o0 e 3.500 |...... 2.359 | MON ..... .. 106,647 |....05/24/2021 ...|....07/01/2049 ...
3140XA-H5-4 ..... FNVA POOL FM6551 . I L LA ...89.7250 |... ..549,404 |.. LU R (411N N | I RPN | ) AN 3.500 |...... 2.787 ... 19,229 |....03/17/2021 ...|....06/01/2049 ...
3140XA-PZ-9 ..... FNVA POOL FN6739 . N LA ...89.7250 |... ..473,004 |.. JLO I U €:0[:) N FORRRRRRt | B IR | B AU 3.500 |...... 2.73%4 . 16,555 |....08/23/2021 ...|....06/01/2049 ...
3140XB-C6-5 ..... FNVA POOL FM7292 . 4 1.4 .. ...89.7210 |. 1,379,727 .0 .3.500 |......2.625 . 48,290 |....06/23/2021 .. 05/01/2050
3140XB-2V-5 ..... FNVA POOL FM7955 . 4 1.A .. ...79.4210 |. .0 .2.000 |......1.722 . 48,415 |....08/24/2021 .. 05/01/2051
3140XC-BU-7 ..... FNVA POOL FM8152 . 4 1.4 .. ...79.0680 |. . .0 ......2.000 |......1.743 . 62,159 |....07/27/2021 .. 07/01/2061 ...
3140XC-RB-6 ..... FNVA POOL FN8581 . N LA ... 79.4940 |.......oeen.nt 2,789,705 |.... . 0 e (3,337) |0 o0 e 2.000 |...... 1.759 [MON ..... . 70,187 |....08/24/2021 ...|....08/01/2051 ...
3140XC-VX-3 ..... FNVA POOL FM8729 . LA ...79.0670 |... 664,559 |.... ..840,497 |.. O e 3,837 o0 [0 2.000 |...... 4.517 [MON ..... . 16,810 |....10/25/2022 ...|....09/01/2051 ...
3140XD-SG-2 ..... FNVA POOL FNM9518 . LA ...82.5330 |... .. 2,239,058 |.... 12,712,921 |.. O 2,424 |0 0 e 2.500 |...... 2.997 [MON ..... . 67,823 |....08/24/2022 ...|....11/01/2051 ...
3140XF-A3-5 ..... FNVA POOL FS0025 . LA ...83.3070 |... . 4,296,260 |.. LU R ;<) N | I RPN | ) AN 2.500 |...... 2.362 [MON ..... .. 107,407 |....01/20/2022 ...|....11/01/2061 ...
3140XG-GH-3 ..... FNVA POOL FS1112 . LA ...79.2030 |... 0 2,356 |0 o0 e 2.000 |...... 5.150 [MON ..... ... 17,462 |....10/25/2022 ...|....03/01/2052 ...
3140XH-6X-0 ..... FNVA POOL FS2685 . LA ...92.7040 |... 2,553,229 |.... O o 127 o0 [0 e 4.000 |...... 4.070 | MON ..... .. 110,167 |....08/24/2022 ...|....08/01/2052 ...
3140XJ-S2-0 ..... FNVA POOL FS3236 . LA ...89.1560 |... 1,158,933 |.... ....1,201,654 0 e 1,097 |0 o0 e 3.500 |...... 4.593 | MON ... ... 45,496 |....12/22/2022 ...|....06/01/2052 ...
3140XK-PU-4 ..... FNVA POOL FS4036 . LA ...99.4040 |... 2,936,179 |.... ....2,995,716 O [ (488) |0 0 5.500 |...... 5.251 [ MON ..... .. 162,458 |....04/20/2023 ...|....03/01/2083 ...
3140XK-V5-6 ..... FNVA POOL FS4235 . LA ...82.7230 |. ..2,380,934 |. .2,528,879 |.. .0 .2.500 |......4.262 . 71,955 |....08/27/2023 .. 01/01/2051
3140XQ-G0-4 ..... [FNMA POOL FS8306 . . LA ...96.7090 |. .. 3,742,009 |. . 3,869,365 .3,826,703 |.. .0 .5.000 |......5.19% ...08/08/2024 .. 06/01/2054
31410E-MF-2 ..... [FNMA POOL 886958 . 4 1.A .. . 103.3990 |. ... 8,520 | . 8,240 ...8,179 |.. .0 .6.000 |......6.143 ....06/07/2007 .. 06/01/2036
31410F-28-3 . FNVA POOL 888285 . |4 1.4 .. . 102.5370 |. .. 144,831 |. .. 141,248 142,846 |.. .0 .6.500 |[......6.212 ...04/10/2007 .. 03/01/2037 ...
31410F-29-9 ..... FNVA POOL 888268 . |4 1.A .. . 103.7150 |. .6,079 |. .5,861 .0 ......6.000 |......6.029 ....06/08/2007 .. 03/01/2037 ...
31410K-K7-8 ..... FNVA POOL 889618 ... I L LA . 100.5080 |... ...64,434 |.... ...64,108 |.. O e (92) el o0 e 5.500 |...... 4.872 ....08/26/2009 ...|....05/01/2038 ...
31410L-C4-2 ..... FNVA POOL 890291 . N LA ...96.9160 |... ..298,482 |.. 0 [ (618) |0 o0 e 4.500 |...... 3.170 ...12/17/2014 ...|....08/01/2041 ...
31410V-VX-5 ..... FNVA POOL 898930 . I L LA . 103.7140 |... ... 1,529 .. LU R (N PO | I RN | ) AN 6.000 |...... 5.951 ...05/10/2007 ...|....08/01/2036 ...
31410X-6R-2 ..... FNMA POOL 900980 . N LA . 102.0960 |... O e () o0 o0 6.000 |...... 5.964 ....05/10/2007 ...|....09/01/2036 ...
31411A-JT-3 ... FNVA POOL 902174 . I L LA . 103.7190 |... O o0 o0 [0 6.000 |...... 5.878 ...05/10/2007 ...|....11/01/2036 ...
31411B-Cli-1 ..... FNVA POOL 902885 . N LA . 103.3990 |... O e B 0 o0 6.000 |...... 5.025 ...07/01/2011 ...|....12/01/2036 ...
31411F-RE-6 ..... FNVA POOL 906885 . 4 1.4 .. . 101.6160 |. .0 .6.000 |......5.578 ....05/10/2007 .. 12/01/2036 ...
31411J-RR-9 . FNMA POOL 909596 . 4 1.A .. . 103.0820 |. .0 .6.500 |......6.398 ...05/31/2007 .. 02/01/2037
31411L-BB-6 ..... FNVA POOL 910934 . 4 1.4 .. ...99.3900 |. .0 .5.500 |......5.808 ....03/09/2007 .. 02/01/2037
31411R-AK-4 ..... FNVA POOL 912710 . 4 1.A .. ...98.3830 |. .0 .5.000 |......4.422 ....10/29/2010 .. 03/01/2037
31411R-GU-6 ..... FNVA POOL 912911 . 4 1.4 .. . 101.6570 |. .0 ......6.000 |......5.896 ...06/10/2008 .. 06/01/2037 ...
314110-4N-4 ..... FNVA POOL 917129 . N LA . 103.6660 |... O e (D o0 o0 e 6.000 |...... 6.043 ...06/08/2007 ...|....06/01/2037 ...
31412E-2P-0 ..... FNMA POOL 923382 . I L LA . 102.5340 |... O e (A7) 0 [0 6.000 |...... 6.047 ....06/08/2007 ...|....06/01/2037 ...
31412L-B5-8 ..... FNVA POOL 928060 . N LA . 100.5400 |... JLU N Y FORPRRRY | B IOUPRRPRRRIN | B AT 5.500 |...... 5.609 ...03/09/2007 ...|....02/01/2037 ...
S14IN-UK-0 ... FNVMA POOL 930386 . I L LA ...96.6120 |... LU SRR £ 1) N N | I RPN | ) A 4.500 |...... 4.172 ....11/30/2009 ...|....01/01/2039 ...
31412P-FL-0 ..... FNVA POOL 930871 . N LA ...99.6150 |... O e (93) 0 o0 e 5.000 |...... 4.528 ....04/19/2011 ...|....04/01/2039 ...
31412P-R6-0 ..... FNMA POOL 931209 ... I L LA ...96.9200 |... O o (4511 |0 [0 e 4.500 |...... 3.569 ...11/2172017 ...|....05/01/2039 ...
314120-4X-4 ... FNVA POOL 932438 .... 4 ... LA ...99.6800 |... O e (D o0 o0 e 4.000 |...... 1.177 ....11/30/2011 ...|....01/01/2025 ...
314120-GJ-2 ..... FNVA POOL 931801 . 4 .. LA ...99.6140 |... ... 192,441 LU R ¢ N | I RPN | ) AN 5.000 |...... 4.326 ....02/01/2010 ...|....08/01/2039 ...
314120-GV-5 . FNVA POOL 931812 . 4 1.A .. ...96.9180 |. L 44,497 .. .0 ......4.500 |......3.814 ...07/01/2010 .. 08/01/2039 ...
314120-H0-5 ... FNMA POOL 931839 ... 4. 1AL ...96.9200 |... ... 7,052 O (2) 0 0 4.500 |...... 4.092 ...07/01/2011 ...|....08/01/2039 ...
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S1HR-L7-0 ..... FNVA POOL 932850 CF 4 s LA ...94.3190 (U R (23 1 AN | N AR | B RN 4.000 |...... 3.990 [MON ...oo oevrvnnnniiiinnnnns LT 1,031 |....12/09/2010 ... |....12/01/2040 ...
314128-XT-7 ..... FNMA POOL 933690 ... CF N LA ...99.6140 |... 0 e (293) |0 o0 e 5.000 |...... 4.767 s, . 12,403 |....07/22/2009 ...|....06/01/2039 ...
314128-XU-4 ..... FNVMA POOL 933691 ... CF I L LA ...98.3810 |... LU R ( £+ N N | I RPN | ) AN 5.000 |...... 4.786 ...07/22/2009 ... |....06/01/2039 ...
314120-49-2 ... FNVA POOL 935088 . N LA ...96.9180 |... O e (24) |0 o0 e 4.500 |...... 4.270 ...10/01/2009 ...|....03/01/2039 ...
314120-1IX-4 ..... FNVA POOL 935462 . I L LA ...96.9180 |... O o o0 [0 4.500 |...... 4.280 ....06/29/2009 ...|....06/01/2039 ...
31412Y-EC-2 ..... FNVA POOL 938531 . N LA ...99.9280 |... O e (10) o0 o0 e 5.500 |...... 5.469 ....04/10/2008 ...|....05/01/2037 ...
31413B-2N-0 ... FNVA POOL 940981 . I L LA . 101.2460 |... LU SRR - I N | N RN | ) RN 6.000 |...... 4.888 ....12/10/2007 ...|....11/01/2037 ...
31413C-FN-4 ... FNVA POOL 941273 ... N LA . 102.5500 |... JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 5.99% ....08/11/2008 ...|....07/01/2037 ...
31413D-4Y-0 . FNVA POOL 942839 . 4 1.4 .. . 101.5350 |. .0 .6.000 |......5.947 ...08/29/2008 .. 08/01/2037
31413R-D6-0 ..... [FNMA POOL 952925 . 4 1.A .. . 101.3870 |. .0 .6.000 |......6.029 ....10/09/2007 .. 10/01/2037
31413R-GX-8 ..... FNMA POOL 953014 . 4 1.4 .. . 101.9380 |. .0 ......6.000 |......6.030 ....10/09/2007 .. 10/01/2037 ...
31413T-LU-0 ..... FNVA POOL 954941 .... N LA . 103.6200 |... O e B 0 o0 6.500 |...... 5.936 ...02/24/2009 ...|....10/01/2037 ...
31415A-WD-9 ..... FNVA POOL 981344 . I L LA . 100.8260 |... I RN | N | RPN | B SN 5.500 |...... 5.743 ....07/31/2008 ...|....07/01/2038 ...
31415L-QY-6 ..... FNVA POOL 983471 . N LA . 100.4160 |... O e 22 o0 [0 e 5.500 |...... 2.140 ....10/29/2010 ...|....05/01/2038 ...
31415R-FA-7 ..... FNVA POOL 986761 ... I L LA . 100.4380 |... O o317 o0 [0 e 5.500 |...... 3.746 ...04/10/2012 ...|....07/01/2038 ...
31416B-TA-6 ..... FNVA POOL 995245 .... N LA ...99.1730 |... JLO N U (515 APPSRt | B IR | ) AU 5.000 |...... 3.807 ....07/31/2012 ...|....01/01/2039 ...
31416C-A4-8 ..... FNVA POOL 995627 ... I L LA ...99.1460 |... O [ (1,099) |0 o0 e 5.000 |...... 3.760 ...04/09/2012 ...|....02/01/2039 ...
31416C-JY-3 ..... FNMA POOL 995879 ... N LA . 103.7050 |... O e 89 |0 0 6.000 |...... 4.854 ....07/22/2009 ...|....04/01/2039 ...
31416C-MZ-6 ..... FNMA POOL 995976 . I L LA . 103.6820 |... LU R (1723 N N | I RPN | ) RN 6.000 |...... 5.400 ....07/22/2009 ...|....04/01/2038 ...
31416H-VT-9 ..... FNVA POOL AA0625 . 4 1.A .. ...96.8600 |. .0 .4.500 |......4.634 ...07/01/2009 .. 03/01/2039
31416L-GU-4 ..... FNVA POOL AA2910 . 4 1.4 .. ...96.9180 |. .0 .4.500 |......4.274 ...04/01/2009 .. 04/01/2039
31416M-6W-9 ..... FNVA POOL AA4484 . 4 1.A .. ...99.6140 |. N .0 .5.000 |......4.332 ....07/01/2010 .. 04/01/2039
314168-KG-5 ..... FNVA POOL AA8394 . |4 1.4 .. ...99.6140 |. 83,806 |. .0 .5.000 |......4.797 ....07/22/2009 .. 06/01/2039 ...
31416T-AJ-8 ..... FNVA POOL AA9008 . |4 1.A .. ...96.2080 |. ..165,502 |. .0 ......4.500 |......4.036 ...12/08/2009 .. 08/01/2039 ...
31416W-FG-2 ..... FNVA POOL AB1066 ... I L LA ...99.5910 |... LU R ) N | I RPN | ) A 4.000 |...... 2.342 ....06/31/2011 ...|....05/01/2025 ...
31416W-LZ-3 ..... FNVA POOL AB1243 . N LA ...99.5200 |... .. JLO I U () ARt | N IEUPRRPRRRPIN | B AT 4.000 |...... 1.116 ....04/30/2012 ...|....07/01/2025 ...
31416X-YZ-7 ..... FNVA POOL AB2527 . I L LA ...94.3150 |... ..258, ..269, .. ....217,893 O e 71 0 [0 e 4.000 |...... 3.214 .. 1172272011 ... |....08/01/2041 ...
31416Y-DT-2 ..... FNVA POOL AB2813 . N LA ...96.9180 |... s .. 115, .. ....122,803 O e (218) |0 o0 e 4.500 |...... 3.226 ....04/27/2017 ...|....04/01/2041 ...
31416Y-U9-7 ..... FNVA POOL AB3307 . I L LA ...94.3150 |... 138,709 |.... ....150,579 LU R 725 N N | I RPN | ) A 4.000 |...... 3.505 ....08/08/2011 ...|....07/01/2041 ...
31417A-0V-2 ... FNVA POOL AB3875 . N LA ...94.3490 |... . ...767,8% 0 [ (4,902) |0 o0 e 4.000 |...... 3.029 ...07/22/2016 ...|....11/01/2041 ...
31417D-CA-9 ..... FNVA POOL AB6364 . 4 1.4 .. ...97.5450 |. ..246,8%9 .249,402 |.. .0 .2.500 |......1.607 ....10/25/2012 .. 10/01/2027 ...
31417G-AT-3 ..... FNVA POOL AB9017 . 4 1.A .. ...88.1150 |. ..578,005 .0 .3.000 |......3.048 ....01/19/2018 .. 04/01/2043
31417G-F5-0 ..... FNVA POOL AB9187 . 4 1.4 .. ...88.1210 |. .. 792,425 .0 .3.000 |......2.513 ...05/01/2013 .. 04/01/2043
31417G-L9-5 ..... FNVA POOL AB9351 . 4 1.A .. ...88.1130 |. ..102,357 .0 .3.000 |......2.293 ....05/02/2013 .. 05/01/2043
31417G-WT-9 ..... FNVA POOL AB9657 . 4 1.4 .. ...97.5810 |. ..199,388 .0 ......3.000 |......2.106 ...09/17/2014 .. 06/01/2028 ...
31417d-KM-1 ... FNVA POOL AC0299 . N LA ...99.7130 |... 1,244 O e (B34 |0 o0 e 5.000 |...... 4.226 ...10/06/2011 ...|....01/01/2034 ...
31417K-SB-4 ..... FNVA POOL AC1413 . I L LA ...96.9180 |... L 1475 . JLUJN R €N AU | I RPN | ) A 4.500 |...... 4.343 ....10/30/2009 ...|....08/01/2039 ...
31417K-X6-9 ..... FNMA POOL AC1600 . N LA ...98.9480 |... ... 3,379 |.. O e (D) o0 o0 e 4.500 |...... 3.913 ...04/01/2010 ...|....08/01/2029 ...
31417K-YD-3 ..... FNVA POOL AC1607 . I L LA ...96.9190 |... ... 14,629 |.. L R (-7 N N | I RPN | ) AN 4.500 |...... 3.781 ...08/31/2011 ...|....08/01/2039 ...
31417L-B4-6 ..... FNMA POOL AC1858 . N LA ...94.3230 |... ... 24,69 |.. JL N N | I APPSRt | B IR | ) AU 4.000 |...... 4.254 ...08/31/2009 ...|....09/01/2039 ...
31417L-CP-8 ..... FNVA POOL AC1877 ... I L LA ...96.9190 |... ....5,698 |.. JLUJN RN /0 1 PO | I RPN | ) AN 4.500 |...... 4.213 ....01/31/2011 ...|....09/01/2039 ...
314170-YT-5 ..... FNVA POOL AC5221 ... 4 ... LA ...96.3490 |... . 158,060 |.. ...158,613 JLO I R (111 N FORRRRPt | B IR | B FOU 4.500 |...... 4.444 ...02/23/2010 ...|....12/01/2039 ...
314178-AB-6 ..... FNVA POOL AC5401 . 4 .. LA ...99.6150 |... Ll 1,932 . ...8,127 LU R (1) N N | I RN | ) RN 5.000 |...... 4.474 ....10/30/2009 ...|....10/01/2039 ...
314178-HQ-6 ..... FNVA POOL AC5638 . 4 1.A .. ...99.7760 |. 1,893 1,890 |.. .0 ......4.500 |......3.427 ....03/23/2010 .. 03/01/2025 ...
314178-Y0-7 ..... FNMA POOL AC6118 ... 4. 1AL ...96.9180 |... ..94,329 |. 95,504 O e () |0 0 4.500 |...... 4.255 ...11/19/2009 ...|....11/01/2039 ...
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314178-YV-6 ..... FNMA POOL AC6123 4 s LA ...94.3240 (O O T RN | N AR | B RN 4.000 |...... 4.130 ....10/30/2009 ...|....11/01/2039 ...
31417T-L6-3 ..... FNVA POOL AC6648 . N LA ...99.6140 |... JO I U (< 1) N ARt | B IR | B AU 5.000 |...... 4.268 ....04/29/2011 ...|....12/01/2039 ...
31417T-NK-0 ... FNVA POOL AC6693 . I L LA ...96.7320 |... O e (18) el o0 e 4.500 |...... 4.467 ...01/08/2010 ...|....01/01/2040 ...
314170-V2-8 ..... FNVA POOL AC7832 . N LA ...96.7060 |... O e B 0 o0 e 4.500 |...... 4.364 ...01/29/2010 ...|....12/01/2039 ...
31417V-N6-6 ..... FNVA POOL AC8512 . I L LA ...96.9190 |... LU SRR 13 DN N | N RPN | ) A 4.500 |...... 3.924 ...07/30/2010 ...|....12/01/2039 ...
31417X-CT-4 ..... FNVA POOL AC9981 . N LA ...99.6150 |... O e (32) 0 o0 e 5.000 |...... 4.628 ...01/04/2010 ...|....02/01/2040 ...
31417Y-BQ-9 ..... FNVA POOL MA0046 . I L LA ...98.4870 |... O o0 o0 [0 e 4.000 |...... 3.714 ....06/02/2010 ...|....04/01/2029 ...
31417Y-FM-4 ... FNVA POOL MAO171 . N LA ...99.2790 |... O e (8) o0 o0 e 4.500 |...... 3.812 ...02/04/2010 ...|....09/01/2029 ...
S1417Y-LF-2 ..... FNVA POOL MA0325 . 4 1.4 .. ...96.9180 |. .0 .4.500 |......4.503 ...01/04/2010 .. 01/01/2040
31417Y-U-5 ... FNVA POOL MA0596 . 4 1.A .. ...99.4020 |. .0 .4.000 |......1.660 ...07/2172011 .. 12/01/2025
31417Y-VJ-3 ... FNVA POOL MA0616 . 4 1.4 .. ...98.0580 |. .0 ......4.000 |......3.713 ....01/03/2011 .. 01/01/2031 ...
31417Y-ZA-8 ..... FNVA POOL MAO736 ... N LA ...99.6140 |... O [ 1,242 |0 0 e 5.000 |...... 3.192 ...05/13/2011 ...|....05/01/2041 ...
31418A-CH-9 ..... FNVA POOL MAO971 ... I L LA ...94.3190 |... O i o0 [0 4.000 |...... 2.937 ....09/27/2012 ...|....02/01/2042 ...
31418A-KN-7 ..... FNVA POOL MA1200 ... N LA ...94.1630 |... O e (249) |0 o0 e 3.000 |...... 2.010 ....09/25/2012 ...|....10/01/2032 ...
31418A-MH-5 ..... FNVA POOL MA1272 . I L LA .. 88.1170 |... O e (946) |0 o0 e 3.000 |...... 2.370 ... 11/13/2012 ...|....12/01/2042 ...
31418A-20-1 ..... FNMA POOL MA1656 . N LA ...96.0510 |... O [ (1,492) |0 o0 e 4.500 |...... 3.405 ...11/20/2013 ...|....11/01/2043 ...
31418C-U7-7 ..... FNVMA POOL MA3305 . I L LA ...89.5270 |... . O e (218) |0 o0 e 3.500 |...... 2.687 ....01/25/2021 ...|....03/01/2048 ...
31418C-UH-5 ... FNVA POOL MA3283 . N LA ...95.1640 |... 465,463 |.... ....485,976 O o228 |0 o0 e 3.000 |...... 3.157 ...05/01/2018 ...|....02/01/2033 ...
31418D-4X-7 ..... FNVA POOL MA4437 . I L LA ...78.1420 |.....oounnnnns 1,730,858 |.... ... 2,222,998 O i (248) |0 [0 2.000 |...... 1.956 ....09/27/2021 ...|....10/01/2051 ...
31418D-6B-3 ..... FNVA POOL MA4465 . 4 1.A .. .. 78.1860 |. .. 3,082,962 |. 3,927,712 |.. .0 .2.000 |......2.037 ....10/25/2021 .. 11/01/2051
31418D-EL-2 ..... FNVA POOL MA3738 . 4 1.4 .. ...93.9190 |. .532,625 |.. .0 (580) |. .3.000 |......2.513 ....07/22/2019 .. 08/01/2034
31418D-EV-0 ..... FNVA POOL MA3747 . 4 1.A .. ...95.2040 |. 514,767 |.. .0 .159 | .4.500 |......3.149 ....02/26/2020 .. 08/01/2049
31418D-JJ-2 . FNVA POOL MA3864 . |4 1.4 .. ...91.4870 |. .408,972 |.. .0 (197) |. .2.500 |......2.317 ....11/15/2019 .. 12/01/2034 ...
31418D-J0-6 ..... [FNMA POOL MA3870 . |4 1.A .. ...82.5270 |. 579,007 |.. .0 138 | . ......2.500 |......2.627 ...12/02/2019 .. 12/01/2049 ...
31418D-KJ-0 ..... FNVA POOL MA3896 . I L LA ...91.1480 |... .. .... 1,892,671 0 foeeeennnn. (6,115) | 0] 2.500 |...... 1.486 ...02/05/2021 ...|....01/01/2035 ...
31418D-PD-8 ..... FNVA POOL MA4019 . N LA ...82.3980 |... ..102,473 |.. 0 e (98) |0 o0 e 2.500 |...... 2.069 ....05/04/2020 ...|....05/01/2050 ...
31418D-08-8 ..... FNVA POOL MA4078 . I L LA ...82.4900 |... 1,729,475 |.. JLUJ PR (s 1 7Y N | I RPN | ) AN 2.500 |...... 2.061 ....06/25/2020 ...|....07/01/2050 ...
31418D-SJ-2 ... FNVA POOL MA4120 . N LA ...82.1810 |... . 4,884,254 |.. O e (8,411 |0 o0 e 2.500 |...... 1.919 ....09/01/2020 ...|....09/01/2050 ...
31418D-TN-2 ..... FNVA POOL MA4156 . I L LA ...90.7870 |... JLOJ R (7 N[0 N N | I RPN | ) AN 2.500 |...... 1.489 ....02/05/2021 ...}|....10/01/2035 ...
31418D-U9-1 FNVA POOL MA4207 . N LA ...91.2200 |...ccvnnnnnnns 2,880,390 |.... ... 3,296,317 0 [ (8,246) |veeeeeeen0 [0 e 2.500 |...... 1.434 ...02/05/2021 ...|....12/01/2035 ...
31418D-UE-0 ..... [FNMA POOL MA4180 . 4 1.4 .. ...90.8860 |. .. 2,824,922 |. .3,246,201 |.. .0 .2.500 |......1.510 ....02/06/2021 .. 11/01/2035 ...
31418E-20-2 ..... [FNMA POOL MA5282 . LA ...94.0650 |. .. 3,153,058 |. .3,352,011 . 3,205,690 |.. .0 .4.500 |......4.989 ....01/25/2024 .. 01/01/2054
31418E-6Q-8 ..... [FNMA POOL MAS378 . LA .. 928,463 |...91.4560 |. ..947,228 |. 1,035,716 ....929,843 |.. .0 .4.000 |......5.177 ....04/18/2024 .. 05/01/2054
31418E-J3-5 ..... [FNMA POOL MA4781 . LA . 11,515,477 |...84.9560 |. 11,128,985 |. 13,099,725 11,524,946 |.. .0 .3.000 |......4.254 ....10/17/2024 .. 09/01/2052
31418E-KQ-2 ..... FNVA POOL MA4802 . LA 3,298,342 |...84.9640 |. .. 3,188,504 |. .3,752,781 .3,301,038 |.. .0 ......3.000 |......4.248 ....10/17/2024 .. 11/01/2052 ...
31418E-U7-3 ..... FNVA POOL MA5105 . LA . 10,297,379 |...94.1480 |... ...10,136,265 |.... 10,766,302 |.. ...10,304,678 O 7,299 |0 o0 e 4.500 |...... 5.009 ...01/25/2024 ...|....08/01/2053 ...
31418F-EA-1 ..... FNVA POOL MA5528 . I LA ...91.4560 |... .5,360,766 |.. ....5,048,229 LU SR 7V N | I RPN | B A 4.000 |...... 4.600 ...10/17/2024 ...|....11/01/2054 ...
31418\1-SR-4 ..... FNVA POOL AD0527 . N LA . 100.4570 |... O e A7 o0 [0 e 5.500 |...... 4.284 ....03/30/2011 ...|....06/01/2039 ...
314180-UN-2 ..... FNVA POOL AD0587 . I L LA ...96.9200 |... LU RN (- MO | I RPN | ) AN 4.500 |...... 4.315 ...02/08/2010 ...|....12/01/2039 ...
31418N-DF-4 ..... FNVA POOL AD1001 . N LA ...94.3230 |... JL N N - ) APt | B IUUUPURPRRPIN | ) FOU 4.000 |...... 4.547 ...04/01/2010 ...|....02/01/2040 ...
31418N-YE-4 ..... FNVA POOL AD1608 ... I L LA ...99.7120 |... O o0 o0 [0 e 4.000 |...... 2.885 ....04/30/2010 ...|....02/01/2025 ...
31418P-UN-3 ..... FNMA POOL AD23%6 ... 4 ... LA ...96.9190 |... O i e 16 |0 o0 e 4.500 |...... 4.256 ...02/26/2010 ...|....03/01/2040 ...
314180-FF-5 ..... FNVA POOL AD2865 . 4 .. LA ...99.6610 |... LU RN (N PO | I RN | ) A 4.000 |...... 1.403 ....08/31/2010 ...|....02/01/2025 ...
314180-FG-3 ..... FNVA POOL AD2866 . 4 1.A .. ...99.6900 |. .0 ......4.500 |......3.127 ...01/29/2010 .. 02/01/2025 ...
314180-2F-3 ..... FNVA POOL AD3441 ... 4. 1AL ...99.6140 |... O i 46 0 0 5.000 |...... 4.225 ...02/26/2010 ... |....03/01/2040 ...
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31418R-RE-3 ..... FAMA POOL AD4084 A ...96.9170 |[o..vvvvvnnnnnnnnn 189,250 ool 164,315 {1 Y. YA TN | [ AU | B RN 4.500 |...... 4.396 [MON ... [ooeeeniiinnnnnnns 616 |...ooeeeeeeins 7,3% |....04/29/2010 ...|....05/01/2040 ...
31418R-Z0-4 ..... FNMA POOL AD4356 . A ...96.9170 |... .2,538 |.. LU PPN | B R | [ AR | B MR 4.500 |...... 4.529 ...04/01/2010 ... |....04/01/2040 ...
31418T-KB-2 ..... FAMA POOL AD5689 . A ...99.5910 |... LU PO | B AU | ) RPN | B R 4.000 |...... 2.893 ....05/28/2010 ... [....05/01/2025 ...
31418U-4N-1 ... FNMA POOL AD7128 . A ...96.7930 |... LI PO Y774 T R | I AN | B R 4.500 |...... 3.219 ...02/24/2015 ... |....07/01/2040 ...
31418U-C6-9 ..... FAMA POOL AD6392 . A ...99.6520 |... JLUI PO 1Y/ 1 FOUUUUUUUTURTRTOR | [ AP | B R 4.500 |...... 1.863 ....06/09/2011 ... [....05/01/2025 ...
31418U-C6-7 ..... FNMA POOL ADB370 . A ...96.9190 |... LI PRSPPI R | I AR | B R 4.500 |...... 4.323 ...05/12/2010 ... |....05/01/2040 ...
31418U-EE-0 ..... FAMA POOL AD6432 . A ...96.9190 |... JLU PO I RO | ) RPN | B R 4.500 |...... 3.276 ....08/10/2012 ... |....06/01/2040 ...
31418U-VU-5 ... FNMA POOL ADB926 . A ...96.9190 |... LI PR (') T R | [ AN | B R 4.500 |...... 4.161 ...05/28/2010 ... [....06/01/2040 ...
31418V-2A-9 ..... FAMA POOL AD7968 . A ...99.6140 |. .0 .5.000 |...... 4.444 ....07/30/2010 .. 12/01/2039
31418V-6M-9 ..... FNMA POOL ADBO75 . A ...98.3810 |. .0 .5.000 |......4.566 ....05/28/2010 .. 06/01/2040
31418V-L6-7 ..... FAMA POOL AD7548 . A ...99.6140 |. .0 ......5.000 |......4.403 ...05/13/2011 .. 06/01/2040 ...
314180-PW-4 ..... FNMA POOL ADB536 . A ...99.6140 |... LU PO V(1) I R | [ AR | B MR 5.000 |...... 3.504 ...02/07/2013 ... |....08/01/2040 ...
31418X-6C-7 ..... FAMA POOL AD9866 . A ...96.3510 |... O [ (2) [0 [0 4.500 |...... 4.088 ....10/29/2010 ... [....10/01/2040 ...
31418X-XX-1 ..... FAMA POOL AD9693 . A ...99.6150 |... O [ 329 [0 [0 e 5.000 |...... 3.001 ....09/21/2010 ... [....08/01/2040 ...
31419A-CU-9 ..... FAMA POOL AE0082 . A ...99.6140 |... JLOI PO <152 FUUUUTUUTURUTTOR | [ AP | B R 5.000 |...... 4.127 ...06/17/2010 ... [....05/01/2040 ...
S1419A-NI-5 ... FAMA POOL AE0395 . A ...96.9190 |... LI PO (4 T R | I AR | B R 4.500 |...... 3.643 ....10/06/2011 ... [....10/01/2040 ...
31419B-41-9 ..... FNMA POOL AE1733 . A ...94.3210 |... O [ (9) [0 [0 4.000 |...... 3.939 ...05/23/2011 ... |....09/01/2040 ...
31419B-BT-1 ..... FNMA POOL AEQ949 . A ...94.3200 |... LI PO (/{+) T R | I AR | B R 4.000 |...... 3.109 ...01/31/2013 ... [....02/01/2041 ...
314198-N4-3 FAMA POOL AE1310 . A ...99.48%0 |... JLUI PO €2 FUUUTUTUTTURUTTOR | [ IO | B R 4.000 |...... 3.169 ....07/30/2010 ... [....07/01/2025 ...
31419E-AP-4 . FNMA POOL AE3613 . A ...96.7270 |. .0 .4.500 |......4.180 ...03/29/2011 .. 09/01/2040
31419F-GP-5 . FNMA POOL AE4705 . A ...94.3230 |. .0 .4.000 |......3.514 ....01/31/2012 .. 09/01/2040
31419G-CH-5 ..... [FNMA POOL AE5471 . A ...96.9190 |. .0 .4.500 |......3.736 ....10/06/2011 .. 10/01/2040
31419H-XQ-0 . FAMA POOL AE6986 . A ...94.3210 |. .0 .4.000 |......3.126 ....09/21/2016 .. 10/01/2040 ...
31419J-RF-7 . FNMA POOL AE7685 . A ...94.3190 |. .0 ......4.000 |...... 3.433 ....04/30/2012 .. 10/01/2040 ...
31419J-8K-5 ..... FNMA POOL AE7721 ... A ...94.5630 |... JLUI PO () FOUUTUTTUTURUUOR | [ AP | B R 4.000 |...... 3.661 ....09/21/2018 ... [....11/01/2040 ...
31419J-8M-1 ... FNMA POOL AE7723 . A ...94.3200 |... O e (292) [0 [0 [ 4.000 |...... 3.642 ....11/10/2010 ... [....11/01/2040 ...
S141K-SZ-9 ..... FAMA POOL AE8635 . A ...99.2210 |... LU PO (11 FOUUTUTTUTURTO | [ AN | B R 3.500 |...... 3.413 ...03/29/2011 ... |....11/01/2025 ...
31419L-EJ-8 ..... FAMA POOL AE9136 ... A ...99.1750 |... .. LU PPN | B R | [ AR | B R 3.500 |...... 2.878 ....04/29/2011 ... [....12/01/2025 ...
3142GS-E7-9 ..... FHLMC POOL RJ1957 .. U [N A ...99.0840 |... .8,222,165 |.. .... 8,280,423 O e (839) |0 o0 e 5.500 |...... 5.402 ...08/08/2024 ... |....07/01/2054 ...
35563P-JF-7 ..... FREDDIE MAC SCRT SERIES 2019-1 CLASS MA ............. Ol I RO 1.A ... ...94.7570 |.................189,021 |t 199,481 [.oooeennnnnnn 200,067 [......ccennnnnd 0l B) o0 0 e, 3.500 |...... 3.392 ...03/07/2019 ...|[....07/25/2058 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 348,267,920 | XXX 318,012,264 356,995,504 347,617,967 0 (21,476) 0 0 XXX XXX XXX 1,024,561 10,148, 158 XXX XXX
FHLMC MULTIFAMILY STRUCTURED P SERIES K506 CLASS
S137HA-MH-6 ... N ISR IUUUUUR PUURTRRRRI RN TA s 985,207 ...99.7830 |.oeeeeiiiinnnns 997,832 [ 1,000,000 |....cceeennnnn 988,043 |...ovvvvvennnnnns (V1 I 2,205 |oeeeeeeiiiiinnnns (V) P 0 ... 4.650 |...... 4.970 [MON ... fornnnnininiinnnne 3,875 [cveeiiiiiinns 46,500 |....09/07/2023 ...|....08/25/2028 ...
FREDDIE MAC MULTIFAMILY SERIES 2023-ML20 CLASS AUS
S137HB-CD-4 ... | oo e e [ e | e | 1A i, 4,795,441 ]...98.4800 |.............. 4,802,225 |.............. 4,967,716 |.............. 4,804,344 |................. [V PP 8,525 |....covvvunnnnns [ PO 0 ... 4.412|...... 4.899 [MON ..... foccuneeeeeee 18,265 |.............. 222,539 |....12/12/2023 ...|....08/25/2040 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 5,780,648 | XXX 5,890,057 5,967,716 5,792,387 0 10,730 0 0 XXX XXX XXX 22,140 269,039 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 417,275,733 | XXX 380,870,065 421,469,220 413,704,224 0 (652,864) 0 0 XXX XXX XXX 12,915,246 XXX XXX
00109L-AA-1 ..... ADT SEC CORP SERIES 144A 1 .| 3.BFE ... ...91.9430 |... . 570,000 |.. ....510,432 10,783 [0 0 4125 6.819 |FA ...... . 23,513 |....09/14/2023 ... |....08/01/2029 ...
00164V-AG-8 ..... AMC NETWORKS INC SERIES 144A ......oovvvvvvnnnniniiinnns foen e mi .3.CFE .. . 106.2150 |. . 190,000 .201,809 |.. .7.874 ....12/13/2024 .. 01/15/2029 ...
001880-AA-4 ..... APH APH2 APH3 AQUARIAN SERIES 144A ........ccovvvvveenc]oen oe -2 .3BFE .. . 101.3520 |. ..320,000 .320,000 |.. ......7.875 ....10/24/2024 .. 11/01/2029 ...
00206R-M-1 ..... AT&T INC A1 e 2B FE L ...80.6030 |... .1,703,000 |.. 1,667,105 [0 3,495 [0 0 000002.550 L 2.819 (D ....... ....12/14/2021 ... |....12/01/2033 ...
00206R-MT-6 ..... AT&T INC A1 e | 2.BFE L . 100.3780 |... .3,000,000 |.. 22,834,901 [0 e 18,269 [0 0 |00l 50400 6.199 [FA ...... ....11/02/2023 ... |....02/15/2034 ...
00253P-AA-6 ..... AAR ESCROW ISSUER LLC SERIES 144A .. . L. 3BFE ... . 101.4110 |... ..290,000 |.. 290,000 fo.vovvvvvnnnnnnn0 oo o0 o000 60750 6.750 |MS ...... ...02/14/2024 ... |....03/15/2029 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE D - PART 1

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

Gglola

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
00253X-AB-7 ..... AMERICAN AIRLINES AADVAN SERIES 144A ......ccovvvvevecfone ] oeniin | eieeeees L3AFE L 1,436,250 |...99.0000 |........eenn.. 1,485,000 [.oeveeennnnn 1,500,000 [...oeeeennnnn 1,453,917 [oooeiiiiininnnn0 e 13,868 |oeeenieiinnnnl0 o0 e 5.750 |...... 6.986 ....00/14/2023 ...|....04/20/2029 ...
00287Y-DU-0 ..... ABBVIE INC ... A [ 1GFE L ...98.8940 |....coeunnnnns 4,361,233 |.... 4897178 0 e 1,070 [0 [0 e 5.050 |...... 5.090 ....02/22/2024 ...|....03/15/2034 ...
00724P-AG-4 ..... ADOBE INC .... A1 [ LEFE L ...99.3100 |....ccvvnnnnns 1,643,585 |.... 01,651,962 [oniiiiiiiennnl0 e 189 0 0 4.950 |...... 4.975 ....04/01/2024 ...|....04/04/2034 ...
00790R-AB-0 ..... ADVANCED DRAINAGE SYSTEM SERIES 144A . 1 e [ 8.CFE Lt . 100.0040 |.................250,010 |.......cceevnnnn250,000 |ooevvvnnnnneeennn 245,653 |oeeeneeeennnnnd o 831 |0 [0 e 6.375 |...... 6.756 ...09/14/2023 ...|....06/15/2030 ...
00846U-AR-2 ..... AGILENT TECHNOLOGIES INC A1 [ 2AFE L ...95.0730 |... e 3,089,054 [0 [ 276 [0 [0 4.750 |...... 4.7% ....00/04/2024 ...|....09/09/2034 ...
019736-AE-7 ..... ALLISON TRANSMISSION INC SERIES 144A . e [ SAFE L ...96.8800 |... 339,080 |.... ..350,000 |.. 100835,075 |eeeeeieeennn0 e 4,815 0 [0 4.750 |...... 6.469 ...09/14/2023 ...|....10/01/2027 ...
02005N-BF-6 ..... ALLY FINANCIAL INC 2 e [ SAFE L . 100.5210 |... 502,604 |.... . 500,000 |.. ... 493,860 |oeveiiiiiiinnn0 6,493 |0 0 5.750 |...... 7.208 ....00/14/2023 ...|....11/20/2025 ...
02005N-BP-4 ...... ALLY FINANCIAL INC N A |- 2.CFE ..|... ...88.9720 |... .. 7,415,808 |.... .8,335,000 |.. e 7,443,405 |o.oieeiiineel0 i 203,609 e o0 e 2.200 |...... 5.312 ...04/18/2023 ...|....11/02/2028 ...
02073L-AA-9 ..... [ALPHA GENERATION LLC SERIES 144A 1 .4BFE .. ...98.9370 |. ..108,831 |. . 110,000 108,831 |.. .6.750 |......6.750 ....00/19/2024 .. 10/15/2032
02352B-AA-3 ..... [ AMENTUM ESCROW CORP SERIES 144A .. 1 .4BFE .. . 100.7570 |. ..423,178 |. ..420,000 .420,000 |.. .7.250 |......7.250 ....07/30/2024 .. 08/01/2032
023771-T4-0 ..... AMERICAN AIRLINES INC SERIES 144A 1 .3.BFE .. . 104.9930 |. ..419,973 |. 400,000 .400,072 |.. ......8.500 |......8.493 ... 11/17/2023 .. 05/15/2029 ...
02406P-BB-5 ..... AMERICAN AXLE & MFG INC e [ 4B FE L . ...91.3170 |... 214,161 |0 [0 5,863 0 [0 5.000 |...... 8.755 ...09/14/2023 ...|....10/01/2029 ...
032095-A0-4 ... AMPHENOL CORP A1 [ 2AFE L ,053,945 |. 100.3810 |... BT [0/ R | N AP - ) AU | I RPN | ) FRN 5.250 |...... 5.263 ....04/02/2024 ...|....04/05/2034 ...
032177-AJ-6 ..... AMSTED INDUSTRIES SERIES 144A ... 1 e [ 8.CFE Lt .. 241,409 |...94.0620 |... 246,792 |eeveeeeeeennn0 e i4,208 |0 [0 4.625 |...... 6.946 ....09/14/2023 ...|....05/15/2030 ...
032654-8B-0 ..... ANALOG DEVICES INC A LR FE L 1,767,115 |. 100.0100 |... J167,278 [0 | 183 [0 0 5.050 |...... 5.0M ....04/01/2024 ...|....04/01/2034 ...
03674X-AS-5 ..... ANTERO RESOURCES CORP SERIES 144A .. A1 [ 2.CFE Ll ...96.6240 |... 470,171 |oeeeeieeeeenn0 [ 4,692 |0 [0 5.375 |...... 6.763 ....09/18/2023 ...|....03/01/2030 ...
03690A-AH-9 ..... ANTERO RESOURCES MIDSTRE SERIES 144A .... A1 [ 3.CFE L ...97.3820 |... 931,400 |0 [ 12,619 0 0 5.375 |...... 7.200 ...10/26/2023 ...|....06/15/2029 ...
03690A-AK-2 ..... ANTERO MIDSTREAM PART FI SERIES 144A .... 1 e [ 8.CFE Lt . 100.7310 |... 251,828 |.... . . 100:250,000 |eeveeiiieeeeenn0 o0 0 0 6.625 |...... 6.624 ....01/11/2024 ...|....02/01/2032 ...
03740M-AD-2 ..... AON NORTH AMERICA INC ... N |- 2.AFE L ...99.8790 |... 998,789 |.... .1,000,000 |.. 998,578 v e 98 0 [0 5.450 |...... 5.470 ...02/28/2024 ...|....03/01/2034 ...
039653-AC-4 . ARCOSA INC SERIES 144A .. 1 L4.AFE .. . 101.6090 |. . 160,000 160,000 |.. .6.875 |......6.875 ....08/12/2024 .. 08/15/2032
03969Y-AC-2 ..... [ARDAGH METAL PACKAGING SERIES 144A 1 .4BFE .. ...99.1250 |. . 900,000 .883,913 |.. .6.000 |......6.803 ....00/14/2023 .. 06/15/2027
04010L-BB-8 ..... ARES CAPITAL CORP ........ 1 .2.BFE .. ...92.1640 |. 1,010,711 |.. .2.875 |......2.530 ....09/01/2021 .. 06/15/2028
042730-AE-1 ..... ARROI ELECTRONICS INC mi .2.CFE .. . 100.5700 |. 1,314,627 |.. .5.875 |......5.879 ....04/01/2024 .. 04/10/2034 ...
04316J-AH-2 ..... [ARTHUR J GALLAGHER & CO N .2.BFE .. . 100.6610 |. 912,577 |.. ......5.450 |......5.486 ...02/12/2024 .. 07/15/2034 ...
04316J-AN-9 ..... ARTHUR J GALLAGHER & CO ... A1 [ 2B FE L ...97.6370 |... 805,505 |.... 821,923 o0 [0 0 0 5.150 |...... 5.19% ....12/10/2024 ...|....02/15/2035 ...
045054-AS-2 ... ASHTEAD CAPITAL INC SERIES 144A . N A |- 2.CFE ..|... . 100.1020 |... 1,096,112 |.... 1,091,279 |oeeeviieeeeenn0 [t 839 0 [0 e 5.800 |...... 5.848 ....01/25/2024 ...|....04/15/2034 ...
04636N-AN-3 ..... ASTRAZENECA FINANCE LLC N | LR FE L ...98.9210 |... 2,769,790 |.... 2,729,010 foenviiiinnnnn0 v 4,246 |0 0 5.000 |...... 5.354 ....04/24/2024 ...|....02/26/2034 ...
049362-AA-4 ..... ATLAS LUXCO 4 ALL UNI SERIES 144A N A . |--4.CFE ..|... ...93.9700 |.................281,910 |................ 300,000 |...ccevuureeennn 264,443 |oiiiiinninnl0 et 8,597 |0 [0 e 4.625 |...... 8.712 ....09/14/2023 ...|....06/01/2028 ...
049468-AB-7 ..... ATLASSIAN CORPORATION N |- 2.CFE ... . 100.5480 |... . reeevneenen... 6,045,000 |......ooeen.l 6,022,487 |0 e 1,316 [0 [0 5.500 |...... 5.551 ....08/13/2024 ...|....05/15/2034 ...
053484-AF-8 ..... AVALONBAY COMMUNITIES N A .. 1.G FE ..|... . 100.4690 |... 4,038,856 |.... . e 4,008,546 |......coevnneeen foeeiiiiiie i 726 [0 o0 e 5.350 |...... 5.389 ...05/07/2024 ...|....06/01/2034 ...
05366D-AA-6 ..... AVIATION CAPITAL GROUP SERIES 144A 1 .2.CFE .. . 104.6030 |. 1,255,238 |. .1,200,000 .1,229,721 |.. .6.375 |......5.83%2 ....01/09/2024 .. 07/15/2030 ...
058498-AX-4 ..... BALL CORP .... 1 L3.AFE .. ...84.8750 |. ..509,250 |. . 600,000 .499,883 |.. .3.125 |......6.205 ....09/14/2023 .. 09/15/2031
06051G-JB-6 ..... BANK OF AMERICA CORP MTN .. 1 .1.GFE .. ...88.1040 |. ..440,519 |. . 500,000 455,752 |.. .2.592 |......4.199 ...06/26/2022 .. 04/29/2031
06051G-JL-4 ..... BANK OF AMERICA CORP MTN SERIES MTN 1 . 1.GFE .. ...83.5490 |. ..250,647 |. . 300,000 .251,708 |.. 1,922 |......4.712 ....02/01/2024 .. 10/24/2031
06051G-KY-4 ..... BANK OF AMERICA CORP MTN .. 1 .1.GFE .. ...98.0420 |. ..1,088,268 |. 1,078,032 |.. RN ......5.440 ....00/19/2022 .. 07/22/2033 ...
06051G-LG-2 ..... BANK OF AMERICA CORP MTN .. N A .. 1.EFE ..|... . 100.4640 |... 4,249,619 |.... e 4,230,000 [..enieeeenienn0 o0 0 o0 e 5.202 |...... 5.202 ...04/19/2023 ...|....04/25/2029 ...
06051G-LH-0 ..... BANK OF AMERICA CORP MTN .. N .. 1.EFE ..|... ...99.3250 |... e 1,382,356 [onniiiiiinnnn0 e 22,328 el o0 5.288 |...... 5.806 ....08/17/2023 ...|....04/25/2034 ...
06051G-LU-1 ..... BANK OF AMERICA CORP MTN .. N A .. 1.EFE ..|... . 102.6940 |.................297,814 |........ceerntnn290,000 |ooeeeennneeeennn282,425 |0 o562 |0 [0 e 5.872 |...... 6.235 ....10/11/2023 ...|....09/15/2034 ...
06051G-MA-4 ..... BANK OF AMERICA CORP N | 1.GFE L. . 100.1350 |.............. 7,410,008 |..............7,400,000 |.............. 7,357,609 |........cceveeena0 forriennnnnn 5,307 fovniniiiinnnnn oo l0 e 5.468 |...... 5.527 ....10/17/2024 ...|....01/23/2035 ...
06406R-BP-1 ..... BANK OF NY MELLON CORP MTN .. L2 .. |- 1.DFE ... ...96.1350 |.............. 2,028,454 |..............2,110,000 |......000eeeen 2,110,000 |.eeeneeeennnnnnn0 foveeeiiiiieeee0 0 o0 e 4.706 |...... 4.704 ....01/24/2023 ...|....02/01/2034 ...
07274E-AL-7 ..... BAYER US FINANCE LLC SERIES 144A N |- 2.BFE ... . . 101.7190 |... . .. 997,605 |oevviiiiiennnnn0 [ 194 0 0 6.500 |...... 6.536 ....11/16/2023 ...|....11/21/2033 ...
07274N-AL-7 ..... BAYER US FINANCE |1 LLC SERIES 144A .. 1. |--2.BFE ... .. 885,212 ]...96.1590 |... 865,428 |.... ... 900,000 |.. 1...889,457 |0 2,348 0 [0 4.375 |...... 4.701 ...08/21/2023 ...|....12/15/2028 ...
073685-AK-5 ..... BEACON ROOFING SUPPLY IN SERIES 144A .... 1. .. 3.BFE ..|... .. 247,443 |. 101.4550 |... 253,637 |.... ..250,000 |.. 247,861 |0 318 0 [0 6.500 |...... 6.686 ....09/14/2023 ...|....08/01/2030 ...
075887-CS-6 ..... BECTON DICKINSON & CO .eevveeeenee 1 .2.BFE .. 930,000 |...98.5940 |. ..916,922 |. ..930,000 .930,000 |.. ......5.110 |......5.110 ....02/05/2024 .. 02/08/2034 ...
09261B-AA-8 ..... BLACKSTONE HOLDINGS FINA SERIES 144A .... 1.. . 1.EFE ..|.. .. 6,088,837 )...80.4590 |.............. 4,908,019 |.... .6,100,000 |. ....6,093,135 |..oooiiivinnnnn0 i 1,086 0 o0 1.600 |...... 1.619 ...09/22/2020 ... |....03/30/2031 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE D - PART 1

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

91013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
095796-AE-8 ..... BLUE RACER MID LLC FINAM SERIES 144A ........oovvvvisfone on]nnnnns T LABFE L 167,159 |...99.8730 |.....ovvieeennnn 169,784 [ocinnennnns 170,000 |.evvennieeennnnn 168,391 [0 988 [0 0 6.625 |...... 7.286|JdJ ....... ...09/19/2023 ...|....07/15/2026 ...
095796-AK-4 ..... BLUE RACER MID LLC FINAN SERIES 144A . e [ 4B FE L . 102.7330 |... ... 280,000 |eeeuiieeennnnn281,506 [ooiiiiiiii 0 | (182) [0 0 [ 7.250 |...... 7.109 | ....... ....06/15/2024 ...|....07/15/2032 ...
09581J-AR-7 ..... BLUE OWL FINANCE LLC ...evvvveniiiiiiiiiieicinieceees feen e A1 [ 2B FE L ...87.7370 |.............. 3,509,481 |..............4,000,000 |.............. 3,965,512 |..c..cerrrrnnnni0 forriiinnnennnn 933 o0 [0 e 3125 |...... 3.215 (D ....... ...10/24/2024 ...|....06/10/2031 ...
09581J-AT-3 ..... BLUE OWL FINANCE LLC .veeeeeeeeeeeeeeeeeeeeeeeeeees foen e A 2B FE L . 102.7830 |.............. 2,271,512 |..............2,210,000 |......0..oeee 2,199,649 |ooeeneieennnnnl0 foeeeiiinen 168 |0 o0 e 6.250 |...... 6.316 |AO ...... ....10/24/2024 ...|....04/18/2034 ...
096630-AK-4 ..... BOARDWALK PIPELINES LP .. ..LS.. A1 [ 2B FE L ...99.6100 |... i 6,010,000 |..............6,002,078 |..ooeeiiiiiiinnn0 [ 372 L0 0 5.625 |...... 5.643 [FA ...... ....02/08/2024 ...|....08/01/2034 ...
097023-CV-5 ..... BOEING CO THE .. A1 [ 2.CFE Ll ...95.2250 |..ccovnnnnnnns 1,771,186 |.... 1,699,174 |0 e 4172 0 [0 5.705 |...... 6.611 ...04/24/2024 ... |....05/01/2040 ...
097023-C-3 ..... BOEING CO THE .. A1 [ 2.0 FE L ...92.8250 |.......oennnns 7,435,309 |.... 1,310,698 |o.eniiiiiniennn0 i 7,748 |0 0 5.805 |...... 6.511 ....04/24/2024 ...|....05/01/2050 ...
097023-CX-1 ..... BOEING CO THE .. N A |- 2.CFE ..|... ...92.6750 |... 874,056 o0 o220 |0 [0 5.930 |...... 6.659 ...04/12/2024 ...|....05/01/2060 ...
097023-DS-1 . BOEING CO THE 1 .2.CFE .. . 104.7930 |. 657,195 |.. .6.528 |......6.247 ... 12/17/2024 .. 05/01/2034
097023-DT-9 ..... [BOEING CO THE .. 1 .2.CFE .. . 106.4920 |. 690,000 |.. .6.858 |......6.858 ... 12/17/2024 .. 05/01/2054
09951L-AB-9 ..... [B0OOZ ALLEN HAMILTON INC SERIES 144A 1 .2.CFE .. ...94.0560 |. ..350,000 .320,210 |.. ......4.000 |......6.196 . ...09/14/2023 .. 07/01/2029 ...
099724-A0-9 ... BORGWARNER INC e [ 2.AFE L ...98.4490 |... .1,070,000 |.. e 1,064,459 [0 162 [0 [0 e 5.400 |...... 5.470 [FA ...... ....08/07/2024 ...|....08/15/2034 ...
11120B-AA-5 ... BRIXMOR OPERATING PART .. A1 [ 2B FE L .100.8110 |... ..505,000 |.. 590,502 |...oeviiiiinnnnn0 foeniiiii 181 0 0 5.750 |...... 5.850 [FA ...... ....06/22/2024 ...|....02/15/2035 ...
11120V-AM-5 ... BRIXMOR OPERATING PART .. A 2B FE L ...99.3210 |... .4,300,000 |.. 84,292,989 o0 e 901 [0 [0 e 5.500 |...... 5.523 |FA ...... ....01/09/2024 ...|....02/15/2034 ...
11135E-AA-2 ... BROADSTONE NET LEASE LLC .. A1 [ 2B FE L ...82.6070 |... .1,500,000 |.. 1,498,071 [0 0260 [0 0 2.600 |...... 2.621 [MS ...... ....09/10/2021 ...|....09/15/2031 ...
11135F-BL4 ..... BROADCOM INC SERIES 144A .. A 2B FE L ...86.6920 |.................403,119 |.................465,000 |.........oeeeeenn380,207 |oveeneeecennnnnnd0 foeeeennnn 6,630 [oeeenieceennn0 oo l0 e 3.469 |...... 6.066 | AO ...... ....08/17/2023 ...|....04/15/2034 ...
11135F-BP-5 ..... BROADCOM INC SERIES 144A A1 [ 2B FE L ...81.6830 |... i 2,285,000 |o.onnnnnnn.. 1,824,242 0 [0 30,085 [0 [0 3.137 |...... 5.644 ....12/04/2023 ...|....11/15/2035 ...
11135F-BV-2 ..... BROADCOM INC SERIES 144A A 2B FE L ...95.1650 |... 6,956,565 |.... . . 6,375,396 [ooieeeeennnnn0 e 48,214 |0 [0 4.9 |...... 6.441 ...10/11/2023 ...|....05/15/2037 ...
12116L-AE-9 ..... BURFORD CAPITAL GLBL FIN SERIES 144A . N |- 3.BFE ... . 106.1650 |... 955,486 |.... ... 900,000 |.. 916,894 [......covvveennn0 e (10,220) [eveeieceennnnl0 o0 e 9.250 |...... 7.898 ....09/14/2023 ...|....07/01/2031 ...
1248EP-CL-5 ..... CCO HLDGS LLC CAP CORP SERIES 144A . 1 .3.CFE .. ...84.1390 |. ..2,211,747 | .2,700,000 .2,162,186 |.. .7.769 ....09/14/2023 .. 06/01/2033
12513G-BF-5 CDW LLC CDW FINANCE 1 .2.CFE .. ...92.1200 |. ..294,785 |. ..320,000 287,443 |.. ......6.078 ....00/14/2023 .. 02/15/2029
12513G-BJ-7 ..... | COW LLC CDW FINANCE ... N 1 .2.CFE .. ...89.0020 |. .. 2,492,057 |. .2,800,000 . 2,437,738 |.. ......3.569 |......5.872 ....04/26/2023 .. 12/01/2031
12543D-BN-9 ..... | CHS COMMUNITY HEALTH SYS SERIES 144A ......ccvvvvnvees |oen onn mi .4.CFE .. . 103.1730 |. . . . 560,000 .565,022 |.. .. 10.875 ....06/21/2024 .. 01/15/2032 ...
125581-GX-0 ..... |CIT GROUP INC ........ N .. 2.BFE .. . 102.7350 |. ..390, N . 380,000 381,076 |.. ......6.125 |.. ...09/14/2023 .. 03/09/2028 ...
126117-AY-6 ..... CNA FINANCIAL CORP . A1 [ 2AFE L ...98.2090 |... ....350,806 O 318 0 [0 5125 |...... 5.290 [FA ...... ....02/06/2024 ...|....02/15/2034 ...
126307-AZ-0 ..... CSC HOLDINGS LLC SERIES 144A ... A1 [ 5AFE L ...83.9670 |... ....478,612 |......... (28,313) |+eeveennn 12,914 [0 o0 6.500 |..... 10.146 |FA ...... ....09/15/2023 ...|....02/01/2029 ...
126307-BH-9 ..... CSC HOLDINGS LLC SERIES 144A ... A1 [ 5AFE L ...72.0030 |... A8, 419 e (L TAT) [0 0 0 4.500 |...... 9.101 [N ...... ....00/14/2023 ...|....11/15/2031 ...
126307-BN-6 ..... CSC HOLDINGS LLC SERIES 144A A1 [ 5AFE L ...98.8580 |... ....326,232 ... 11.750 |..... 11.750 | dJ ....... ....01/18/2024 ...|....01/31/2029 ...
126458-AE-8 ..... CTR PARTNERSHIP CARETRST SERIES 144A .... A1 [ SAFE L ...94.7900 |... 204,882 o0 [ 8176 0 [0 3.875 |...... 6.805|d ....... ....00/14/2023 ...|....06/30/2028 ...
126650-BS-8 ..... CVS PASS THROUGH TRUST SERIES 144A . o 2B FE Ll . 105.2870 |... 777,667 |.... .. ...865,271 0 [ (18,536) |oveeeeeeeeen0 e l0 e 7.507 |...... 2.642 [MON ..... ...02/11/2021 ...|....01/10/2032 ...
12769G-AC-4 ..... CAESARS ENTERTAIN INC SERIES 144A .. 1 .3.CFE .. . 100.4510 |. ..2711,219 | . 270,000 270,000 |.. .0 .6.500 |.. ....01/24/2024 .. 02/15/2032 ...
12769G-AD-2 ..... CAESARS ENTERTAIN INC SERIES 144A 1 .4.CFE .. ...96.4170 |. ..539,934 |. . 560,000 .539,934 |.. .(20,066) |. .6.000 |.. ....10/02/2024 .. 10/15/2032
14040H-DC-6 . CAPITAL ONE FINANCIAL CO .. 2 L2.AFE .. . 110.4330 |. .. 4,417,315 |. .4,000,000 .4,000,000 |.. .0 .7.624 |.. ....10/27/2023 .. 10/30/2031
14149Y-BP-2 . CARDINAL HEALTH INC ... 1 .2.BFE .. ...99.6620 |. .. 2,969,928 |. .2,980,000 .2,978,082 |.. .0 .5.450 |.. ....02/14/2024 .. 02/15/2034
14448C-BC-7 ..... |CARRIER GLOBAL CORP SERIES WI . 1 .2.BFE .. . 103.5700 |. ..297,245 | . 287,000 .286,579 |.. .0 ....02/21/2024 .. 03/15/2034 ...
15135B-AV-3 ..... CENTENE CORP SERIES W1 A1 [ 2.CFE Ll ...89.0680 |... . 600,000 |.. ....526,210 0 . ...09/14/2023 ...|....02/15/2030 ...
15189X-BE-7 ..... CENTERPOINT ENER HOUSTON SERIES EMTN ... A LR FE L ...98.8760 |... ....2,785,915 O 642 |0 [0 5.150 ...02/26/2024 ...|....03/01/2034 ...
161175-BV-5 ..... CHARTER COMM OPT LLC CAP A1 [ 2.CFE Ll ...62.5620 |... O [ 1,410 |0 o0 e 3.700 ....11/03/2023 ...|....04/01/2051 ...
161175-CR-3 ..... CHARTER COMM OPT LLC CAP A1 [ 2.0 FE L . 102.3180 |... O e 540 |0 [0 6.550 ....06/09/2024 ...|....06/01/2034 ...
164110-AN-1 ... CHENIERE ENERGY PARTNERS SERIES Wl . A1 [ 2.CFE Ll ...86.7090 |... 0 e 17,899 |0 o0 e 3.250 ...09/14/2023 ...|....01/31/2032 ...
16411R-AK-5 ..... CHENIERE ENERGY INC SERIES WI .... A1 [ 2.0 FE L ...97.9210 |... . O e 1,707 0 [0 e 4.625 ...09/14/2023 ...|....10/15/2028 ...
169905-AH-9 ..... CHOICE HOTELS INTL INC ............. 1o |- 2.CFE ... . 100.2290 |... 385,880 |.... ....381,048 O e 172 |0 [0 e 5.850 ....06/25/2024 ...|....08/01/2034 ...
ATA779-AL-5 ... CIENA CORP SERIES 144A .. 1. |- 3.BFE ... ...91.9080 |... 119,481 |.... . 115,723 LU Y~ 1[I N | I RPN | ) A 4.000 ....09/14/2023 ...|....01/31/2030 ...
17275R-BT-8 ..... CISCO SYSTEMS INC 1 . 1EFE .. ...99.7450 |. ..2,139,530 |. . 2,145,000 2,142,978 |.. .0 ......5.050 |.. ....02/21/2024 .. 02/26/2034 ...
172967-NE-7 ... CITIGROUP INC .. 1.. L 1.GFE L ...83.3770 |....oovnnnnnns 1,083,908 |.... .1,300,000 |. .... 1,090,525 O 21,328 0 0 2.520 ...08/21/2023 ... |....11/03/2032 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE D - PART 1

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

AN

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
172967-PA-3 ..... CITIGROUP INC ..vvvniiiiiiiiieieiiriin e LS| T L 1GFE o 3,449,705 |. 104.8180 [.............. 3,668,627 |...oeevennnnn 3,500,000 |.....ccvunnnns 3,454,139 |.ovvviennnnnnn0 [ 3,724 |oveeeiiiinnnnd 0 foorriiiiiinns 0 |..... 6.270 |...... 6.466 |MN ...... |oceeeerrinnnnn. 26,822 [ooiiiiiiiinins 219,450 |....11/01/2028 ...|....11/17/2033 ...
17325F-BG-2 ..... CITIBANK NA SERIES BKNT LS |- LEFE L. 3,125,000 . 101.1400 |... .3,125,000 |.. 103,125,000 [.eeeeeennneenn0 o0 o0 o0 1l 50570 ). 5.570 [AO ...... . 87,031 |....04/23/2024 ...|....04/30/2034 ...
184496-A0-0 ..... CLEAN HARBORS INC SERIES 144A . . |..3.CFE ..|... .. 247,180 |. 100.6780 |... ..250,000 |oeevvnnniinnnnnn 247,602 foniiiiiinennn0 i 317 o0 000l 80375 | 6.569 [FA ...... . 15,938 |....09/14/2023 ...|....02/01/2031 ...
18912U-AC-6 ..... CLOUD SOFTWARE GRP INC SERIES 144A . |- 4.BFE ... . 103.0550 |... ..340,000 |-eeerrnnneeeennn340,000 foeenieeenniinnn0 e 0 082250 | 8.250 (D ....... . 16,986 |....05/08/2024 ...|....06/30/2032 ...
18977-2C-3 ..... CNO GLOBAL FUNDING SERIES 144A - 1.GFE ... ...90.4370 |... . 01,940,000 |ooevenneennnnn 1,757,345 [0 i 39,862 [0 oiiiiiiennl0 002,650 .l 5.284(JJ ....... . 51,410 |....04/18/2023 ...|....01/06/2029 ...
191098-AP-7 ..... COCA COLA CONSOLIDATED .. |- 2.AFE L. . 100.7190 |... 1,475,531 |.... e 1,463,509 |o.eeeeeeiieenn0 e 76 [0 eeil0 50450 ).l 5.464 (D ....... ... 40,365 |....05/21/2024 ...|....06/01/2034 ...
20030N-BH-3 ..... COMCAST CORP B .. 1.G FE ..|... ...93.3690 |... 5,938,287 |.... 205,669,770 [oveeiiiiiennn0 i 65,329 [0 0l 42250 . 5.970 [JJ ....... ..270,300 |....10/23/2023 ...|....01/15/2033 ...
209111-GF-4 ..... CON EDISON CO OF NY INC N A |- 1.GFE L. . 101.7790 |... 1,785,024 o0 e 709 [0 e l0 12250500 - 5.578 . 80,351 |....11/20/2023 ...|....03/15/2034 ...
212015-AT-8 ..... CONTINENTAL RESOURCES SERIES 144A .. 2.CFE .. ...98.7980 |. 1,430,178 |.. .6.169 . 59,656 |....06/06/2024 .. 01/15/2031
212015-AT-8 ..... CONTINENTAL RESOURCES SERIES 144A .. . .. 2.CFE .. ...98.7980 |. .479,007 |.. .6.169 . 28,750 |....09/14/2023 .. 01/15/2031
212015-AV-3 ..... CONTINENTAL RESOURCES SERIES 144A 1 .2.CFE .. ...82.1460 |. . 1,454,621 |.. ......6.333 . 52,181 |....08/07/2023 .. 04/01/2032 ...
21871IN-AC-5 ..... CORECIVIC INC N A |- 8.CFE ..|... . 105.7600 |... ... 610,000 |.. 610,000 |-eeevvenieeeeennn0 [0 o0 0 [..8.250 ... 8.250 . 29,776 |....03/05/2024 ...|....04/15/2029 ...
22822V-8C-4 ... CROWN CASTLE INC N |- 2.BFE ... ...97.4520 |... .2,260,000 |.. 002,258,336 [oeeeiiiinnnnn0 v 157 fennl0 00000050100 . SN ... .. 115,260 |....04/24/2023 ...|....05/01/2033 ...
228701-AG-3 ..... CROWNROCK LP CROWNROCK F SERIES 144A . N A |3 AZ . 101.2520 |..oeevnnnneeeenn 334,182 i .330,000 [oieiiie 318,736 |0 2,221 |0 [0 1222252000 . 5.905 [MN ...... ... 16,500 |....09/14/2023 ...|....05/01/2029 ...
231021-AU-6 ..... CUMMINS INC N | LR FE L . 100.0800 |... o0 ]ennn5.150 | 5.193 [FA ...... . 51,758 |....02/14/2024 ...|....02/20/2034 ...
23166M-AC-7 ..... CUSHMAN & WAKEFIELD US SERIES 144A ... N A |- 8.CFE ..|... . 107.6580 |... ... (2,070) | 875 |...... 8.426 ....01/05/2024 ...|....09/01/2031 ...
23311V-AK-3 ..... DCP MIDSTREAM OPERATING ... N |- 2.CFE ... ...85.9560 |... .. 6,773 | 250 |...... 5.929 ...09/14/2023 ...|....02/15/2032 ...
23331A-BS-7 ..... D R HORTON INC N A |- 2.AFE L. ...96.7130 |... . 1178519 [0 8359 [0 k00122050000 - 5.125 ....08/07/2024 ...|....10/15/2034 ...
23346T-AA-9 ..... DTE ELECT SECUR FND I SERIES A 1 .. .. 1.AFE ..|... . 103.2910 |... 1,141,202 |.... 51,104,849 [0 519 0 00000050970 ). 5.964 ....10/18/2023 ...|....03/01/2032 ...
233853-AU-4 ..... [DAIMLER TRUCK FINAN NA SERIES 144A . .. 1.G FE .. . 100.2580 |. 1,924,955 |. 1,910,029 |.. .5.576 ....08/02/2023 .. 09/20/2033
237266-AJ-0 ..... DARLING INGREDIENTS INC SERIES 144A 1 L3.AFE .. ...98.6490 |. ..305,811 | .302,280 |.. .6.550 ...09/14/2023 .. 06/15/2030
248019-Al-1 ... DELUXE CORP SERIES 144A ............... . 1 .3.CFE .. . 101.4020 |. ..192,664 |. 190,000 |.. .8.125 ....11/19/2024 .. 09/15/2029
25461L-AA-0 ..... DIRECTV HOLDINGS FING SERIES 144A ......cooovvvvvnnneecfoun oon U b .3.BFE .. ...97.4300 |. ..214,346 |. .203,244 |.. .9.213 ....00/14/2023 .. 08/15/2027 ...
254709-AT-5 ..... DISCOVER FINANCIAL SVS ..... .2 .2.BFE .. . 114.3070 |. ..1,371,679 |. .1,200,000 .1,200,000 |.. .7.961 ...10/30/2023 .. 11/02/2034 ...
25470X-BF-1 ..... DISH DBS CORP SERIES 144A . 2 .. . |...6. FE .. ... .. 590,453 |...85.4990 |... ... 750,000 |.. 622,042 ....00/14/2023 ...|....12/01/2028 ...
256141-AB-8 ..... DOCTORS CO INTERINSURANC SERIES 144A . A 2B FE L 5,000,000 |...84.0890 |... .5,000,000 |.. ....5,000,000 ...01/12/2022 ...|....01/18/2032 ...
257867-BJ-9 ..... RR DONNELLEY & SONS CO SERIES 144A .... N |- 4AFE L . 101.5480 |... ..490,000 |oeevvenniiiinnnnn 490,000 ....07/30/2024 ...|....08/01/2029 ...
26154D-AA-8 ..... DREAM FINDERS HOMES INC SERIES 144A .. N A |- 8.CFE ..|... . 104.1900 |... ....01/05/2024 ...|....08/15/2028 ...
26441C-CE-3 ..... DUKE ENERGY CORP N |- 2.BFE ... ...99.7440 |... . ....06/05/2024 ...|....06/15/2034 ...
26443T-AE-6 ..... DUKE ENERGY INDIANA LLC ... N A .. 1.F FE ..|... ...99.9890 |... 1,929,790 |.... . 1,924,027 ...02/26/2024 ...|....03/01/2034 ...
26875P-AN-1 ..... EOG RESOURCES .. 1 .1.GFE .. ...88.9520 |. ..2,352,785 |. . 2,645,000 .2,389,972 |.. ....02/16/2024 .. 04/01/2035 ...
26884L-AL-3 ..... EQT CORP .. . .. 2.CFE .. ...98.5660 |. ..689,959 |. . 700,000 671,525 |.. ....09/14/2023 .. 01/15/2029
26884T-AZ-5 ..... ERAC USA FINANCE LLC SERIES 144A 1 .1.GFE .. ...98.8270 |. ..4,862,291 |. . 4,920,000 . 4,913,347 |.. ....02/15/2024 .. 10/30/2034
268858-AC-4 ..... EQM MIDSTREAM PARTNERS L SERIES 10Y 1 L3.AFE .. ...98.7920 |. .. 1,580,672 |. 1,600,000 .1,539,028 |.. ...09/14/2023 .. 07/15/2028
27034R-AA-1 ..... EARTHSTONE ENERGY HOL SERIES 144A .. 1 .3.BFE .. . 102.1130 |. ..102,113 |. 101,613 |.. ...09/14/2023 .. 04/15/2027 ...
278768-AC-0 ..... ECHOSTAR CORP 2 .. |- 5.AFE ... . 107.5290 |... . . ....236,563 ....11/25/2024 ...|....11/30/2029 ...
280350-AB-8 ..... EDGEWELL PERSONAL CARE SERIES 144A ... N |- 3.CFE ..|... ...92.2170 |... ..540,000 |.. 483,138 ....00/15/2023 ...|....04/01/2029 ...
20273V-AU-4 ... ENERGY TRANSFER LP N A |--2.BFE ... . 106.4600 |... .8,320,000 |.. ....8,282,29% ....10/23/2023 ...|....12/01/2033 ...
20273V-AI-0 ..... ENERGY TRANSFER LP N |- 2.BFE ... ...96.6750 |... ... 1,326,824 ....03/18/2024 ...|....05/15/2054 ...
29362U-AD-6 ..... ENTEGRIS INC SERIES 144A .. N A |- 3.BFE ..|... ...90.5680 |... . .. ...09/19/2023 ...|[....05/01/2029 ...
29365T-AK-0 ..... ENTERGY TEXAS INC N | 1.GFE L ...82.4360 |... . 300,000 |.. . ....01/20/2023 ...|....03/15/2031 ...
29366M-AF-5 ..... ENTERGY ARKANSAS LLC .... 1. |- LFFE L . 101.4490 |... ... 705,866 ...06/12/2024 ...|....06/01/2034 ...
29379V-CF-8 ..... ENTERPRISE PRODUCTS OPER 1. .. 1.G FE ..|... ...96.7520 |... .... 5,383,521 ....02/21/2024 ...|....01/31/2034 ...
29450Y-AB-5 ..... [EQUIPMENTSHARE COM INC SERIES 144A . 1 .4.CFE .. . 104.5050 |. 280,000 |.. . 3,086 ...04/11/2024 .. 05/15/2032 ...
20450Y-AC-3 ... EQUIPMENTSHARE COM INC SERIES 144A . 1.. .|..4.CFE ..|... . 101.2680 |... ..230,000 |. ....230,000 J..oeeeeneennnnn0 o0 0 el 04008000 7.995 [MS ...... ...5,520 |... ...09/10/2024 ... |....03/15/2033 ...
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29605J-AA-4 ..... ESAB CORP SERIES 144A .....oviiiiiiiiiiiiiiinieeceinns foee e | s T L3AFE L 525,634 |. 101.2440 |.....oeveeennnnn 526,469 |..........eeeen520,000 |oeeeenniiiinnnnn 524,668 |.............(710) |oeeeeveneernn (256) [ounnnieiinnnnn0 foeniiiiiiinnl0 e 6.250 |...... 5.897 [AO0 .oooee [ooriiiiiiinns 6,861 [....cccvvvnnnnnns 8,073 |....12/31/2024 ...|....04/15/2029 ...
29660N-AB-5 ..... FC BARCELONA B . |--2.BPL ..|... ...97.9810 |.oeeeennnnnnns 2,292,761 |.... 022,340,000 [...ieeeeenieenn0 o0 0 o0 6.980 |...... 6.980 | ....... .. 244,998 |....03/31/2023 ...|....06/30/2030 ...
30036F-AC-5 ..... EVERGY KANSAS CENTRAL ..LS.. N | LR FE L . 103.3630 |......oeunnnns 5,168,147 |.... 04,994,882 [0 i 428 |0 0 5.900 |...... 5.915 [MN ...... ..295,000 |....11/08/2023 ...|....11/15/2033 ...
30037D-AD-7 ..... EVERGY METRO N A |- LFFE L . . 100.1470 |...covvnnnnnns 1,101,619 |.... en1,098,022 [oeeiiieieienn0 e 112 0 0 e 5.400 |...... 5.425 | AO ...... . 29,040 |....04/01/2024 ...|....04/01/2034 ...
30040W-AZ-1 ..... EVERSOURCE ENERGY .. ..LS.. N |- 2.BFE ... .. 1,024,070 |. 102.4710 |.eeevennnnnnns 1,024,708 |.... 1,023,017 [0 e (1,083) [0 o0 e 5.950 |...... 5.626 [JJ ....... . 14,379 |....06/12/2024 ...|....07/15/2034 ...
30212P-BH-7 ..... EXPEDIA GROUP INC SERIES Wl .... ..LS.. N A |--2.BFE ... .. 124,209 |.. 88.0860 |... 136,534 |.... 131,388 0 e 3,068 0 [0 2.950 |...... 5.919 ....09/20/2022 ...|....03/15/2031 ...
30225V-AG-2 ..... EXTRA SPACE STORAGE LP N |- 2.BFE ... .. 399,920 |...81.7150 |... 412,660 |.... o A07746 0 [ 7827 0 [0 2.350 |...... 5.640 ....04/08/2024 ...|....03/15/2032 ...
30225V-AK-3 ..... EXTRA SPACE STORAGE LP .. N A .. 2.BFE ..|... . 101.7220 |...cconennnnns 2,339,609 |.... e 2,279,069 |eeiieeeiienn0 e 30159 [0 o0 e 5.500 |...... 5.695 ....06/12/2023 ...|....07/01/2030 ...
30225V-AR-8 . EXTRA SPACE STORAGE LP .. 1 .2.BFE .. . 103.1710 |. .. 1,088,453 |. .1,052,464 |.. .5.900 |......5.948 ... 11/27/2023 .. 01/15/2031
30225V-AS-6 . EXTRA SPACE STORAGE LP .. 1 .2.BFE .. ...99.0260 |. ..495,129 |. .498,830 |.. .5.400 |......5.433 ...01/16/2024 .. 02/01/2034
30225V-AT-4 . EXTRA SPACE STORAGE LP .. 1 .2.BFE .. ...98.6630 |. 1,376,343 |. 1,394,623 |.. ......5.350 |......5.354 ....08/07/2024 .. 01/15/2035 ...
30303M-8N-5 ... META PLATFORMS INC N A |- 1.DFE ... . 100.1650 |... 3,230,328 |.... . . e 3,051,463 |o.eeeeeeinienn0 e 15,734 |0 [0 e 4.950 |...... 5.770 ...10/23/2023 ...|....05/15/2033 ...
30303M-8V-7 ..... META PLATFORMS INC N |- 1.DFE ... ...96.9030 |... .1,500,000 |.. 1,642,185 [0 e (B8 [0 [0 5.400 |...... 5.211 ....10/08/2024 ...|....08/15/2054 ...
303250-AF-1 ..... FAIR ISAAC CORP SERIES 144A . N A |- 3.BFE ..|... ...94.3630 |... ... 410,000 |..euniee....382,888 [0 | 6,845 [0 0 [ 4.000 |...... 6.154 ...09/14/2023 ...|....06/15/2028 ...
33767B-AF-6 ..... FIRSTENERGY TRANSMISSION SERIES 144A .... N |- 2.AFE L ...96.69%0 |... 4,505,000 |.eoenninnnn 4,497,342 [0 0 [0 0 5.000 |...... 5.022 ....00/03/2024 ...|....01/15/2035 ...
33767D-AB-1 ..... FIRSTCASH INC SERIES 144A N A |- 3.BFE ..|... ...94.7800 |... .. 120,000 |-eeeeniieeeennn 110,598 [0 e 2,977 [0 |0 [ 4.625 |...... 7.090 ....09/14/2023 ...|....09/01/2028 ...
33767D-AD-7 ..... FIRSTCASH INC SERIES 144A . N |- 3.BFE ... . 100.4080 |.................200,816 |................ 200,000 |..........eeeee. 200,000 |oeenrrrennnnnnn fovrvviniininnn0 Jonnnicnnl0 [0 6.875 |...... 6.875 ....02/15/2024 ...|....03/01/2032 ...
337738-BH-0 ..... FISERV INC N A |--2.BFE ... . 101.7950 |... . . 2,754,444 |0 e 1,795 0 [0 5.625 |...... 5.735 ...08/14/2023 ...|....08/21/2033 ...
337932-AJ-6 FIRSTENERGY CORP SERIES C . N .. 2.CFE ..|... ...85.2870 |... ... 210,000 |.. JECKCTN072 I RN | B AN | N AR | B FORRPPPRN | I S 5.100 |...... 6.132 ....00/14/2023 ...|....07/15/2047 ...
341081-GU-5 ..... [FLORIDA POWER & LIGHT CO .. 1 .1.DFE .. . 100.3270 |. . 4,340,000 . 4,325,958 |.. .5.300 |......5.344 ....06/28/2024 .. 06/15/2034
344849-AA-2 . FOOT LOCKER INC SERIES 144A . 1 .3.CFE .. ...86.2330 |. ..350,000 .275,855 |.. .4.000 |......9.670 ....00/14/2023 .. 10/01/2029
345370-DA-5 . FORD MOTOR COMPANY ... 1 L3.AFE .. ...83.1770 |. . 970,000 769,111 |.. .3.250 |......6.99% ....11/07/2023 .. 02/12/2032
345370-DB-3 . FORD MOTOR COMPANY ....evveeiiiiiiiiiiieinniineeecinans foan e mi .2.CFE .. ...99.5770 |. 530,000 .1,464,375 |.. .6.100 |......6.831 ...09/16/2023 .. 08/19/2032 ...
346232-AF-8 . FORESTAR GROUP INC SERIES 144A .........eoveeeemnnneee e e N .3.CFE .. ...97.2980 |. ..250,000 .240,366 |.. ......3.850 |......6.843 ....09/14/2023 .. 05/15/2026 ...
35671D-BC-8 ..... FREEPORT MCMORAN C&G A1 [ 2B FE L .. 994,375 ]...94.3910 |... .1,120,000 |.. 998,742 o0 30424 0 0 5.450 |...... 6.471 ....09/19/2023 ...|....03/15/2043 ...
361448-Bl-4 ..... GATX CORP ... o 2B FE Ll ,559,700 |. 104.5380 |... .1,570,000 |.. e 1,560,678 |o.eeeeeeiiienn0 e 846 [0 [0 6.050 |...... 6.135 ....11/28/2023 ...|....03/15/2034 ...
361448-BN-2 ..... GATX CORP ... A1 [ 2B FE L ,497,465 |. 109.6380 |... .1,500,000 |.. 1,497,661 [0 170 0 0 6.900 |...... 6.923 ....10/31/2023 ...|....05/01/2034 ...
36162J-AG-1 ..... GEO GROUP INC/THE A1 8B FE L . 105.6180 |... . 310,000 |.. .8310,000 |eevvenieeeeenn0 o0 0 0 8.625 |...... 8.625 ....07/23/2024 ...|....04/15/2029 ...
361841-AS-8 ..... GLP CAPITAL LP FIN I ... A1 [ 2.0 FE L . 105.8600 |... . 615,000 |.. .. 604,808 |ooeveiiiiiinnnn0 o829 0 0 6.750 |...... 7.003 ....11/15/2023 ...|....12/01/2033 ...
36268N-AA-8 ..... GTCR W 2 MERGER SUB LLC SERIES 144A .. N A |- 3.BFE ..|... . 104.8360 |... 775,786 |.... . 740,000 |.. 053170 e (828) [ (B37) o0 [0 7.500 |...... 6.970 ...12/31/2024 ...|....01/15/2031 ...
366651-AG-2 ..... GARTNER INC SERIES 144A ... 1 .2.CFE .. ...92.8900 |. ..501,608 |. 473,634 |.. .3.625 |......6.200 ....00/14/2023 .. 06/15/2029 ...
375558-BJ-1 . GILEAD SCIENCES INC 1 L2.AFE .. ...88.2890 |. .. 1,165,419 |. 1,175,400 |.. .4.000 |......5.269 ....02/21/2024 .. 09/01/2036
375558-BZ-5 . GILEAD SCIENCES INC ... 1 L2.AFE .. . 100.3610 |. ..2,428,727 |. . 2,451,239 |.. .5.250 |......5.062 ....02/23/2024 .. 10/15/2033
378272-BG-2 ..... GLENCORE FUNDING LLC SERIES 144A 1 L2.AFE .. ...84.3940 |. ..1,050,703 |. 1,059,892 |.. .2.625 |......5.280 ....04/18/2023 .. 09/23/2031
378272-BL-1 ..... GLENCORE FUNDING LLC SERIES 144A .. LS. 1 L2.AFE .. . 101.0290 |. .. 1,610,390 |. .1,507,053 |.. ......5.700 |......5.575 ....12/06/2023 .. 05/08/2033 ...
378272-B0-0 ..... GLENCORE FUNDING LLC SERIES 144A ... ..LS.. e [ 2.AFE L . 106.1090 |...ccvvnnnnnns 7,130,551 |.... +...6,809,051 [.oeeeeiiniennn0 e (4,667) [0 [0 6.500 |...... 6.292 ...06/06/2024 ...|....10/06/2033 ...
38141G-A9-5 ..... GOLDMAN SACHS GROUP INC ... A1 [ 2AFE L . 101.9400 |... 9,572,195 |.... 209,390,000 |..neeeiiinnnnnn foeiiiiiiinn0 0 0 5.851 [...... 5.851 ...04/18/2024 ...|....04/25/2035 ...
38141G-B7-8 ..... GOLDMAN SACHS GROUP INC ... e [ LR FE L ...95.7660 |... 4,309,455 |.... e 4,481,633 [0 e 848 0 [0 5.016 |...... 5.162 ....10/17/2024 ...|....10/23/2035 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC ... A LR FE L ...85.2580 |... 1,023,099 |.... ....1,066,838 |........ceevennn foeiinnnnnn 15,116 [0 o0 e 2.615 |...... 4.406 ....03/20/2023 ...|....04/22/2032 ...
38141G-YN-8 ..... GOLDMAN SACHS GROUP INC ... e [ 2.AFE L ...84.5420 |... 3,542,289 |.... 3,611,357 [0 . 59,766 el [0 e 2.650 |...... 4.790 ....08/22/2023 ...|....10/21/2032 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC . N |- 2.AFE L ...86.2060 |... .. 1,379,308 |.... . .. e 1,402,158 o0 e 17,582 [0 0 3.102 |...... 4.966 ....02/01/2024 ...|....02/24/2033 ...
38173\-AC-6 ..... GOLUB CAPITAL BDC 1 .. 2.CFE ..|... ...92.8270 |... 556,960 |.... ... 600,000 |.. 597,231 |oeeeeeieeennnn0 e 1,260 |0 [0 e 2.050 |...... 2.274 ...07/2772021 ...|....02/15/2027 ...
38869A-AB-3 ..... GRAPHIC PACKAGING INTERN SERIES 144A . . .. 3.BFE ..|... ...93.5450 |... 402,242 |.... ..430,000 |.. 398,195 |oevviiiiiiinnn0 [ 8743 0 [0 3.500 |...... 6.075 ....09/14/2023 ...|....03/15/2028 ...
403949-AP-5 ..... [HF SINCLAIR CORP . 2 .2.CFE .. . 101.4600 |. ..547,885 |. ..540,000 .533,978 |.. ......6.375 |......6.911 ....00/04/2024 .. 04/15/2027 ...
404119-CU-1 ..... HCA INC ... 1.. ... 2.CFE ..|... ...98.5350 |.......oennnns 4,857,765 |.... .4,930,000 |. 4,928,107 |0 e 730 0 0 5.600 |...... 5.605 ...06/06/2024 ...|....04/01/2034 ...
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404121-Ad-4 ..... L0 1R SRR RN T L 2.CFE ot 494,500 [. 101.3240 |.................506,622 |................ 500,000 |oeeevveneeeennnnd95,795 [oniiiiiinnnnl0 e 1,007 il o0 0000050625 |l 5.883 [MS ... |eviininiiiiins 9,375 | 28,125 |....09/14/2023 ...|....09/01/2028 ...
404121-AK-1 ..... A1 [ 2.CFE Ll ...97.3840 |... o 710,000 |eevvenieeeennnnn 709,022 [oeiiiiiie 0 i 88 [0 0 nll.5.450 |l 5.468 [MS ...... L. 14,941 | ....08/07/2024 ...|....09/15/2034 ...
423452-AK-7 ... HELMERICH & PAYNE INC SERIES 144A .. A1 [ 2B FE L ...95.0220 |... 5,145,000 |...oeeeennnn 5,115,098 [0 i 527 o0 00000050500 . 5.572 (D ....... ... 81,748 |... ....10/02/2024 ...|....12/01/2034 ...
428102-AE-7 ..... HESS MIDSTREAM OPERATION SERIES 144A ... e [ SAAFE L ...92.1790 |... . 260,000 |.. 282,787 o0 o837 0 [0 ]l 40250 [TV | AR 4,174 |... ....09/14/2023 ...|....02/15/2030 ...
431318-AZ-7 ..... HILCORP ENERGY | HILCORP SERIES 144A .... A1 [ 3B FE L . ...92.0020 |... . 900,000 |.. +..799,938 |.eennnn. (2,100) [onniiinnn 9,467 oceiiiniiiiinnnnl0 [0 ]l 62250 .l 8.265 A0 ...... .. 11,875 | ....10/26/2023 ...|....04/15/2032 ...
432833-AF-8 ..... HILTON DOMESTIC OPERATIN SERIES Wl ... A1 [ 8B FE L .. 464,525 |...95.9210 |... . 500,000 |.. 870,703 o0 e 4817 0 0 ] 4875 | 6.249 (W) ....... . 11,240 |... ...09/14/2023 ...|....01/15/2030 ...
432833-A0-4 ... HILTON DOMESTIC OPERATIN SERIES 144A . A1 [ 3B FE L .. 290,300 |...99.7190 |... ..290,000 |.. ...289,184 |oeeeee (1,077) [ (40) |0 o0 ]l 60125 | 6.101 ....03/22/2024 ...|....04/01/2032 ...
436440-AN-3 ..... HOLOGIC INC SERIES 144A ... N A |- 3.BFE ..|... ...96.9580 |... ..340,000 |oeerrrunieeeennn324,090 foueniiiinniinnn0 oo 4547 |0 0 ]l 40625 | 6.320 ...09/14/2023 ...|....02/01/2028 ...
44107T-BB-1 ..... HOST HOTELS & RESORTS LP 1 .2.CFE .. ...99.8620 |. .4,020,000 .5.921 ....06/07/2024 .. 07/01/2034
44107T-BC-9 ..... HOST HOTELS & RESORTS LP ..... 1 .2.CFE .. ...97.9150 |. . 110,000 .5.683 ....08/14/2024 .. 04/15/2035
44267D-AD-9 ..... [HOWARD HUGHES CORP SERIES 144A ... 1 .3.CFE .. ...97.1400 |. ..250,000 ..., 7.546 ....00/14/2023 .. 08/01/2028 ...
44891A-CR-6 ..... HYUNDA| CAPITAL AMERICA SERIES 144A .. N A |- 1.GFE L. . 104.3700 |... .2,000,000 |.. 002,002,936 [.eeeeeeenneen0 e (D o0 o0 262500 .. 6.450 ...11/01/2028 ...|....01/16/2029 ...
45344L-AC-7 ..... CRESCENT ENERGY FINANCE SERIES 144A N |- 3.CFE ..|... . 104.5090 |... 285170 0 [ (2,142) |0 000090200 8.124 ....00/14/2023 ...|....02/15/2028 ...
45344L-AD-5 ..... CRESCENT ENERGY FINANCE SERIES 144A N A |- 8.CFE ..|... ...99.4850 |... 100258,662 ..o (1,838) [0 0 [0 70625 7.625 ....08/19/2024 ...|....04/01/2032 ...
45687V-AB-2 ..... INGERSOLL RAND INC .... N |- 2.BFE ... . 102.2470 |... 263,186 |ovveeniiiinnnnn0 [ 198 0 0000050700 5.802 ....08/08/2023 ...|....08/14/2033 ...
45687V-AF-3 ..... INGERSOLL RAND INC .... N A |--2.BFE ... .100.7010 |... .. +.899,540 |oeeeiiiiieinn0 e 98 0 [0 ]l 50450 5.457 ...05/07/2024 ...|....06/15/2034 ...
46188B-AG-7 ..... INVITATION HOMES OP N |- 2.BFE ... ...94.6280 |... . 790,000 |.. e 781,096 |oveeeniiieennnn0 [ 141 0 [0 L AL8TE 5.019 ....00/23/2024 ...|....02/01/2035 ...
46284V-AF-8 ..... IRON MOUNTAIN INC SERIES 144A .... N A |- 8.CFE ..|... ...95.0410 |... 750,826 |.... . 790,000 |.. 021,358 |0 e 11,920 0 0 ] 4875 | 7.079 ...09/15/2023 ...|....09/15/2029 ...
465965-AC-5 JB POINDEXTER & CO INC SERIES 144A . N ..4.BFE ..|.. . 105.2530 |... 273,659 |.... . 260,000 |.. 200 260,000 |veeeiiiiiennnn0 o0 0 [0 L0 8750 L 8.750 ...12/07/20238 ... |....12/15/2031 ...
46647P-BJ-4 . JPMORGAN CHASE & CO ... 1 . 1EFE .. ...97.4570 |. ..194,914 |. . 200,000 .194,000 |.. .5.060 ....08/20/2023 .. 03/24/2031
46647P-CU-8 . JPMORGAN CHASE & CO 1 .1EFE .. ...86.4420 |. .. 1,469,511 |. .1,700,000 .1,482,6% |.. .4.900 ....02/01/2024 .. 01/25/2033
46647P-DC-7 . JPMORGAN CHASE & CO 1 1.FFE .. ...95.9660 |. ..959,663 |. .1,000,000 .1,014,027 |.. .4.360 ....04/25/2022 .. 04/26/2033
46647P-DH-6 ..... [ JPMORGAN CHASE & CO mi 1FFE .. ...97.7460 |. .. 7,902,808 |. .8,085,000 7,674,697 |.. .5.656 ....10/23/2023 .. 07/25/2033 ...
46647P-EC-6 ..... [ JPMORGAN CHASE & CO N . 1EFE .. ...99.5420 |. ..4,071,256 |. .4,090,000 . 4,082,943 |.. ......5.358 ...02/15/2024 .. 01/23/2035 ...
46647P-EH-5 ..... JPMORGAN CHASE & CO ... N | LR FE L . 102.3180 |... ....10,082,253 |.... .9,805,000 |.. 9,825,019 |..eevvevveennnnn foereieinn (1,061) |0 e l0 005,766 ... 5.736 ....04/24/2024 ...|....04/22/2035 ...
47077W-AA-6 ..... JANE STREET GRP JSG FIN SERIES 144A N A |- 8AFE ... ...93.6440 |... ..540,000 |.. +..488,069 |.eeniieeeennn0 e 8,708 o0 0 ]l 40500 . 6.856 ....01/05/2024 ...|....11/15/2029 ...
47077W-AC-2 ..... JANE STREET GRP JSG FIN SERIES 144A N |- SAFE L. . 102.7670 |... . 370,000 |.. 0 370,000 |eveeeiiiiiinnn0 o0 0 [0 T12E 7.125 ...04/17/2024 ...|....04/30/2031 ...
47077W-AD-0 ..... JANE STREET GRP JSG FIN SERIES 144A .. N A |- 8AFE ... ...99.0690 |... ... 150,000 |-.evennn... 148,604 [l (1,444) | (2) [0 o0 el 6125 | 6.117 ....10/17/2024 ...|....11/01/2032 ...
472330-E4 ... JEFFERIES FIN GROUP INC N |- 2.BFE ... . 103.1380 |... .2,910,000 |.. 2,905,548 |..eevevviinnnnn oo 283 0 01006200 . 6.222 ....04/11/2024 ...|....04/14/2034 ...
482480-AP-5 ..... KLA CORP N A .. 1.F FE ..|... ...97.0810 |... 883,439 |.... ... 910,000 |.. 904,882 |..ooeeeevvieeen0 o405 [0 k0 01l 40700 - 4.777 ...01/30/2024 ...|....02/01/2034 ...
494553-AE-0 . KINDER MORGAN INC .. 1 .2.BFE .. ...98.5110 |. ..5,881,133 |. .5,970,000 . 5,952,642 |.. .5.441 ....01/20/2024 .. 02/01/2034 ...
50077L-AB-2 ..... KRAFT HEINZ FOODS CO SERIES Wl 2 .2.BFE .. ...80.9780 |. ..1,376,630 |. .1,700,000 .1,409,220 |.. L5771 ....07/10/2024 .. 06/01/2046
50077L-AT-3 ..... KRAFT HEINZ FOODS CO ....... 1 .2.BFE .. ...98.9420 |. ..623,335 | . 630,000 616,195 |.. .5.228 ....00/14/2023 .. 01/30/2029
501797-AW-4 ..... L BRANDS INC SERIES 144A 1 .3.BFE .. . 100.7450 |. ..654,844 |. . 650,000 .631,992 |.. L1222 ....09/14/2023 .. 10/01/2030
50187T-AH-9 ..... LGl HOMES INC SERIES 144A ... 1 .3.CFE .. . 104.9180 |. ..325,245 | . 310,000 310,000 |.. ......8.750 ... 11/17/2023 .. 12/15/2028 ...
505742-AN-8 ..... LADDER CAP FIN LLLP CORP SERIES 144A .... e [ SAAFE L ...96.4240 |... . 700,000 |.. 854,708 |eeeiiieeeenn0 e 19,875 |0 0 40250 7.672 ...09/14/2023 ...|....02/01/2027 ...
52532X-Ad-4 ..... LEIDOS INC A1 [ 2B FE L . 101.3920 |... . 730,000 |.. 725,623 |ovenininiiinnnn0 [ 406 0 00 5L750 5.843 ....02/16/2023 ...|....03/15/2033 ...
527298-BV-4 ..... LEVEL 3 FINANCING INC SERIES 144A e [ 4B FE L . 112.4920 |... . 280,000 |.. 299,848 e e (1,827) |0 0 ] 112000 . 8.951 ...08/08/2024 ...|....11/15/2029 ...
53190F-AE-5 ..... LIFE TIME INC SERIES 144A A1 [ 3B FE L ...99.0010 |... . 150,000 |.. 148,501 | (1,499) [0 0 0 ]4006.000 | 6.000 ....10/22/2024 ...|....11/15/2031 ...
53229K-AA-T7 ..... LIGHTNING POWER LLC SERIES 144A . e [ 8.CFE Ll . 102.8150 |... ..250,000 |.. 100:250,000 |-eeeeiiieeennnn0 o0 0 [0 70250 7.250 ....08/07/2024 ...|....08/15/2032 ...
55354G-A0-3 ..... MSCI INC SERIES 144A A1 [ 2.0 FE L ...84.4860 |... . 560,000 |.. 2. 456,066 |..oiiiiiinnnn0 i 8,965 |0 0000030250 L 6.044 ....09/14/2023 ...|....08/15/2033 ...
55916A-AA-2 ..... MAGIC MERGERCO INC SERIES 144A ... 1o |- 4.CFE ... ...75.5010 |... . 560,000 |.. o 422,805 |.eeene (25,419) [0 0 [0 ]l 50250 9.734 ...09/15/2023 ...|....05/01/2028 ...
571748-BW-1 ..... MARSH & MCLENNAN COS INC 1. | TG FE L ...99.5350 |... .5,805,000 |.. 5,796,990 [ovieiiiinennn0 i 872 o0 0000050150 . 5.169 ...02/14/2024 ...|....03/15/2034 ...
571748-CC-4 ..... MARSH & MCLENNAN COS INC .. 1 . 1.GFE .. ...97.6570 |. ..440,000 .439,252 |.. ......5.022 ...10/30/2024 .. 03/15/2035 ...
571748-CE-0 ..... MARSH & MCLENNAN COS INC ..... 1.. L 1.GFE L ...97.1320 |... .2,000,000 |. ...1,999,728 |0 8 o0 000050350 ). 5.351 ...10/30/2024 ...|....11/15/2044 ...
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571903-BH-5 ..... MARRIOTT INTERNATIONAL SERIES 11 ...ccevvvnnnerinnnnnn o LS..[....... T L2BFE L 416,420 |...82.0980 |.................410,491 |..........ce 500,000 |oeeevvennereennnn 831,781 [0 et 6,185 |0 o0 000002.750 | 3 CICIVN IR AN 2,903 ....06/26/2022 ...|....10/15/2033 ...
571903-B0-5 ..... MARRIOTT INTERNATIONAL .. ..LS.. A 2B FE L ...99.2550 |... ..935,000 |+eeevrunneeeennn923,534 [0 e 708 |0 k00022050300 |- 5.469 [MN ... oevrmineieenns 6,332 |... ...02/20/2024 ...|....05/15/2034 ...
571903-BS-1 ..... MARRIOTT INTERNATIONAL .. A1 [ 2B FE L ...98.8100 |... 7,625,000 |....oennee.. 7,580,266 |...oeeeiininnn 0 Jeveiiens 1,478 [0 00000050350 |l 5.425|MS ...... ... 157,509 |... ....08/08/2024 ...|....03/15/2035 ...
573284-BA-3 ..... MARTIN MARIETTA MATERIAL .... A 2B FE L ...98.1850 |... ..465,000 |.. o 461,616 |oeeeeeeeeenn0 e 29 0 [0 5150 5.284 10D covvii e 3,792 |... ....10/31/2024 ...|....12/01/2034 ...
57638P-AA-2 ..... MASTERBRAND INC SERIES 144A . A1 [ 3B FE L . 100.6890 |... . 280,000 |.. JRR v/ R ( (1<) SR (2 ) ) FN | I RPN | N RO 1 (1 VI RN 6.971|JdJ ....... ....06/20/2024 ...|....07/15/2032 ...
57667J-AA-0 ..... MATCH GROUP HLD |1 LLC SERIES 144A ... 1 e [ 8.CFE L. ...85.3380 |... 426,688 |.... . 500,000 |.. 20,278 o0 e 9119 0 [0 0080625 6.590 (A0 ...... ...09/14/2023 ...|....10/01/2031 ...
58506D-AA-6 ..... MEDL INE BORROWER MEDL CO SERIES 144A . A1 e [ 3.CFE Ll . 101.0540 |... 384,007 |.... . 380,000 |.. 879,722 w0 [ AT 0 [0 ]l 60200 6.270 |AO ...... ...06/05/2024 ...|....04/01/2029 ...
588056-BB-6 ..... MERCER INTL INC SERIES Wl N A |- 4.BFE ... ...85.9420 |... . 180,000 |.. .... 149,841 ...09/14/2023 ...|....02/01/2029 ...
59151L-AA-4 ..... METHANEX US OPERATIONS SERIES 144A . 1 .3.BFE .. ...98.9350 |. ..286,912 |. ..290,000 .286,912 |.. ....11/19/2024 .. 03/15/2032
592176-FS-3 . MET LIFE GLOB FUNDING | SERIES 144A . .. 1.DFE .. ...97.9150 |. ..2,061,121 |. .2,105,000 .2,101,388 |.. ....01/02/2024 .. 01/08/2034
595112-BS-1 . |MICRON TECHNOLOGY INC ... 1 .2.CFE .. ...83.8380 |. ..2,121,090 |. .2,530,000 .2,099,432 |.. ....12/01/2023 .. 04/15/2032 ...
595112-BZ-5 ..... MICRON TECHNOLOGY INC ... N A |- 2.CFE ..|... . 102.4520 |... 681,308 |.... ... 665,000 |.. 664,620 ...02/06/2023 ...|....02/09/2033 ...
595112-CB-7 ..... MICRON TECHNOLOGY INC ... N |- 2.CFE ... . 102.5920 |... 6,504,338 |.... .6,340,000 |.. ....6,389,866 ....12/04/2023 ...|....09/15/2033 ...
59523U-AV-9 ..... MID AMERICA APARTMENTS . N A |- 1.GFE L. ...97.4480 |... 2,923,438 |.... .3,000,000 |.. .... 2,973,202 ....01/04/2024 ...|....03/15/2034 ...
603158-AA-4 ..... MINERALS TECHNOLOGIES IN SERIES 144A . N |- 3.CFE ..|... ...96.2500 |... ....328,486 ....09/18/2023 ...|....07/01/2028 ...
60672J-AA-7 ..... MITER BRAND MIWD BORR SERIES 144A N A |- 8.CFE ..|... . . 100.4890 |... .. ... 410,000 ....08/20/2024 ...|....04/01/2032 ...
61747Y-EU-5 ..... MORGAN STANLEY ... N | LEFE L ..719,007 |...96.9020 |... L.745,000 |oeeeninniiiinnnn 723,365 ....09/19/2022 ...|....07/20/2033 ...
61747Y-FE-0 ..... MORGAN STANLEY ... N A |- LEFE L. 7,310,585 |...98.4350 |... . .7,640,000 |.. ... 1,337,987 ...06/06/2024 ...|....04/21/2034 ...
61747Y-FG-5 ..... MORGAN STANLEY ... N .. 1.EFE ..|... .. 7,014,168 |...99.3270 |... 7,186,302 |.... ... 7,034,834 ....12/04/2023 ...|....07/21/2034 ...
61747Y-FM-2 ..... MORGAN STANLEY 2 L2.AFE .. . 100.4690 |. .. 3,732,432 |. .3,715,000 |.. ....02/05/2024 .. 02/07/2039
61747Y-FR-1 ..... MORGAN STANLEY 1 .1EFE .. . 102.0870 |. ..806,486 |. 790,000 |.. ...04/17/2024 .. 04/19/2035
61747Y-FT-7 ..... MORGAN STANLEY ... 1 . 1EFE .. ...98.3970 |. ..5,510,210 |. 5,724,864 |.. ....10/17/2024 .. 07/19/2035
620076-BZ-1 ..... MOTOROLA SOLUTIONS INC mi .2.BFE .. . 100.0260 |. ..2,170,565 |. .2,167,802 |.. ....03/11/2024 .. 04/15/2034 ...
62482B-AA-0 ..... MOZART DEBT MERGER SUB SERIES 144A N .3.CFE .. ...92.5990 |. ..407,434 |. .392,380 |.. ...09/14/2023 .. 04/01/2029 ...
626738-AF-5 ..... MURPHY OIL USA INC SERIES 144A N |- 3.BFE ... ...88.1400 |... 202,417 ....00/14/2023 ...|....02/15/2031 ...
62829D-28-5 ... MUTUAL OF OMAHA GLOBAL SERIES 144A ... o [ LEFE L . 101.0550 |... ....849,435 ....12/05/2023 ...|....12/12/2028 ...
629377-C0-3 ... NRG ENERGY INC SERIES 144A N |- 3.BFE ... ...90.7280 |... ....265,989 ...09/14/2023 ...|....02/15/2029 ...
629377-CR-1 ..... NRG ENERGY INC SERIES 144A N A |- 3.BFE ..|... ...87.4460 |... ....155,165 ...10/26/2023 ...|....02/15/2031 ...
629377-CX-8 ..... NRG ENERGY INC SERIES 144A N |- 3.BFE ... ...98.0850 |... .. ....274,637 ....10/16/2024 ...|....11/01/2034 ...
637417-AS-5 ..... NNN REIT INC N A .. 2.AFE ..|... . 100.8450 |... . 1,440,000 |.. ,410,228 ...08/08/2023 ...|....10/15/2033 ...
638962-AA-8 ..... NCR ATLEOS ESCROW CORP SERIES 144A . 1 L4.AFE .. . 108.3330 |. . 310,000 .306,849 |.. ....00/22/2023 .. 04/01/2029 ...
64110L-AU-0 ..... NETFLIX INC SERIES 144A ... .. 2.AFE .. . 101.9210 |. . 900,000 892,221 |.. ....09/14/2023 .. 11/15/2029
64952lI-FE-8 ..... NEW YORK LIFE GLOBAL FDG SERIES 144A . . .. 1.AFE .. ...98.8560 |. .3,985,000 .3,939,714 |.. ...02/09/2024 .. 01/09/2034
651229-BF-2 ..... [NEWELL BRANDS INC ..... 1 .3.CFE .. . 100.1650 |. . 360,000 360,000 |.. ....10/29/2024 .. 05/15/2030
65249B-AA-7 ..... [NEWS CORP SERIES 144A 1 L3.AFE .. ...92.7640 |. ..330,000 .296,959 |.. ....00/14/2023 .. 05/15/2029 ...
6533%K-CU-2 ..... NEXTERA ENERGY CAPITAL . N A |- 2.AFE L. ...98.9190 |... .3,755,000 |.. .... 3,744,965 ...01/29/2024 ...|....03/15/2034 ...
653420-AM-4 ... NEXTERA ENERGY OPERATING SERIES 144A . N |- SAFE L. .. 123,688 |. 102.2850 |... . 120,000 |.. ....122,737 ....06/18/2024 ...|....01/15/2029 ...
65505P-AA-5 ..... NOBLE FINANCE Il LLC SERIES 144A N A |- 8.CFE ..|... .. 225,214 ]. 100.9970 |... ..220,000 |.. ....222,193 ....09/14/2023 ...|....04/15/2030 ...
668771-AL-2 ..... NORTONLIFELOCK INC SERIES 144A N |- 3.CFE ..|... . 102.5410 |... ... 190,000 |.. ....09/14/2023 ...|....09/30/2030 ...
67021C-AU-1 ..... NSTAR ELECTRIC CO N A |- LFFE L . 100.8730 |... .2,000,000 |.. ....09/18/2023 ...|....10/01/2028 ...
674215-AL-2 ..... OASIS PETROLEUM INC SERIES 144A .. N |- 3.CFE ..|... ...99.9680 |... . 840,000 |.. . ....09/18/2023 ...|....06/01/2026 ...
674599-DC-6 ..... OCCIDENTAL PETROLEUM COR 1. |- 2.CFE ..|... . 100.3490 |... 702,442 |.... . 700,000 |.. ....692,685 ...09/14/2023 ...|....03/15/2026 ...
680665-AK-2 ..... OLIN CORP .vveeveviie e 1. .. 3.AFE ..|... ...93.8820 |... 469,408 |.... . 500,000 |.. ....461,409 ...09/14/2023 ...|....02/01/2030 ...
682189-A0-8 ..... ON SEMICONDUCTOR CORP SERIES 144A 1 .3.BFE .. ...93.7820 |. ..187,564 |. . 200,000 .183,400 |.. ....09/14/2023 .. 09/01/2028 ...
68233J-C5-1 ..... ONCOR ELECTRIC DELIVERY ....iiiiivviniiiiiiiiiiniiiiinnnns 1.. . 1.FFE ..|.. .. 199,652 |. 102.5620 |... 205,123 |.... . 200,000 |. ....199,69 ...01/22/2024 ...|....11/15/2033 ...
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682680-CF-8 ..... ONEOK INC eveiiiiiiiie s ..LS.. T 2B FE | 3,091,289 [...94.1390 |.......oennnn. 2,918,204 |.....oonennnns 3,100,000 |.eevvennnnnnns 3,091,411 [ 0 fooviriiinnnnnn 122 |0 0 5.700 |...... 5.719 ....09/10/2024 ...|....11/01/2054 ...
690470-AC-6 ..... OVINTIV INC .... A1 [ 2.CFE Ll . 102.4060 |.............. 4,032,768 |.... .3,938,000 |.. ....3,778,289 0 [ 13,528 0 [0 e 6.250 |...... 6.886 ....10/16/2023 ...|....07/15/2033 ...
690742-AP-6 ..... OWENS CORNING .. A1 [ 2B FE L . 101.5490 |......oennnnns 2,340,704 |.... .2,305,000 |.. ....2,301,189 O 288 o0 [0 5.700 |...... 5.722 ....06/03/2024 ...|....06/15/2034 ...
694308-KG-1 ..... PACIFIC GAS & ELECTRIC A 2B FE L . 102.6730 |... .4,400,000 |.. .... 4,418,350 O [ (1,184) |0 o0 e 5.900 |...... 5.828 ....08/25/2024 ...|....06/15/2032 ...
7033P-AA-7 ..... PATTERN ENERGY OP LP PAT SERIES 144A . A1 e [ 3.CFE Ll ...93.8550 |... ..340,000 |.. U R T L1V N | RN | ) SO 4.500 |...... 6.933 ....00/14/2023 ...|....08/15/2028 ...
T1424V-AA-8 ..... PERMIAN RESOURC OPTG LLC SERIES 144A .... A1 [ 8B FE L . 101.5110 |... 517,706 |.... . 510,000 |.. 511,437 e (2,833) |oeevennenn (1,028) [0 el el 7.000 |...... 6.727 ...01/05/2024 ...|....01/15/2032 ...
T1424V-AB-6 ..... PERMIAN RESOURC OPTG LLC SERIES 144A .... A1 [ 3B FE L ...98.7060 |... 128,318 |.... . 130,000 |.. 128,318 e (1,682) [0 0 0 6.250 |...... 6.250 ....07/29/2024 ...|....02/01/2033 ...
720186-AR-6 ..... PIEDMONT NATURAL GAS CO ... N A |- 2.AFE L. ...96.9720 |... 1,000,000 |-eevenieeeennnnnn989,236 [ooeeieeiiiieii 0 e 196 [0 0 [ 5.100 |...... 5.238 ....10/24/2024 ...|....02/15/2035 ...
745310-AN-4 ..... PUGET ENERGY INC ...... 1 .2.CFE .. ...91.3030 |. .. 3,013,008 |. .3,300,000 .2.379 |......2.377 ....10/12/2021 .. 06/15/2028
745332-CM-6 ..... [PUGET SOUND ENERGY INC 1 1.FFE .. ...99.4070 |. ..497,035 |. . 500,000 .5.330 |[......5.330 ....06/04/2024 .. 06/15/2034
74834L-BD-1 ..... QUEST DIAGNOSTICS INC 1 L2.AFE .. . 107.1630 |. .. 4,131,147 |. . 3,855,000 ......6.400 |......6.033 ....11/28/2023 .. 11/30/2033 ...
74834L-BG-4 ..... QUEST DIAGNOSTICS INC ... e [ 2.AFE L ...97.2710 |... 1,206,163 |.... .1,240,000 |.. ,235,200 |oeeeeeniieeeeenn0 e 48 [0 |0 5.000 |...... 5.050 ...08/15/2024 ...|....12/15/2034 ...
74841C-AB-7 ..... QUICKEN LOANS LLC QUICKN SERIES 144A .... A1 [ SAFE L ...87.1300 |... . 700,000 |.. 575,750 |0 [0 0 0 3.875 |...... 6.968 ....09/14/2023 ...|....03/01/2031 ...
74965L-AA-9 ..... RLJ LODGING TRUST LP SERIES 144A 1 e [ 8.CFE Lt ...97.2550 |... . 650,000 |.. +.820,515 |oeeeiiiieeennn0 e 18,085 |0 [0 3.750 |...... 6.988 ....09/14/2023 ...|....07/01/2026 ...
75281A-BJ-7 ..... RANGE RESOURCES CORP .. A1 e [ 3.CFE Ll . 102.9590 |... 127,375 oo 1,418 [ (12,086) |ovveeceeeeeennl0 o0 e 8.250 |...... 6.920 ....00/14/2023 ...|....01/15/2029 ...
75513E-CN-9 ... RAYTHEON TECH CORP .... e [ 2.AFE L ...83.0190 |... eeeeneeeeeeenn 560,000 [o.eniiiinnnn 437,685 o0 [ 13,147 0 [0 2.375 |...... 6.177 ....10/31/2023 ...|....03/15/2032 ...
75513E-CR-0 ..... RTX CORP .. A1 [ 2AFE L ...99.1830 |... 4,369,024 |.............. 4,405,000 |.............. 4,111,905 |0 o 27,096 [0 il s 5.150 |...... 6.202 ....10/31/2023 ...|....02/27/2033 ...
75513E-CI-9 ..... RTX CORP .. e [ 2.AFE L . 105.3260 |... 7,699,332 |.... e 1,671,794 [0 e (27,570) [0 [0 e 6.100 |...... 5.3% ...02/15/2024 ...|....03/15/2034 ...
776696-AJ-5 ..... ROPER INDUSTRIES INC N |- 2.BFE ... ...96.1490 |... 6,490,071 |.... 8,718,266 |....ooeeeennnnn0 i 1,008 [0 o0 4.900 |...... 4.960 ....08/19/2024 ...|....10/15/2034 ...
78403D-AX-8 ..... SBA TOWER TRUST SERIES 144A . 2 1.FFE .. ...82.2670 |. .1,500,000 |.. .2.593 |......2.607 ....10/08/2021 .. 10/15/2056
79546V-AQ-9 ..... [SALLY HOLDINGS SALLY CAP .. 1 .3.CFE .. . 100.1720 |. .366,073 |.. .6.750 |......6.940 ....04/08/2024 .. 03/01/2032
79588T-AF-7 ..... SAMMONS FINANCIAL GROUP SERIES 144A 1 L2.AFE .. . 104.5210 |. 1,028,566 |.. .6.875 |......6.452 ....06/26/2024 .. 04/15/2034
812127-AA-6 ..... SEALED AIR CORP SERIES 144A ......oovvvvvinininiiiinnfonn oee mi .3.BFE .. . 100.3330 |. 491,436 |.. .6.125 |......6.750 ...09/19/2023 .. 02/01/2028 ...
81728U-AC-8 ..... SENSATA TECHNOLOGIES INC SERIES 144A . N .3.BFE .. ...99.8920 |. .219,763 |.. ......6.625 |......6.625 ....06/22/2024 .. 07/15/2032 ...
817565-CF-9 ..... SERVICE CORP INTL A1 e [ 3.CFE Ll ...87.5000 |... ... 508,780 |oevveniieiennnn0 foeeiinn 13,005 ociiiiiiiiinnl0 0 3.375 |...... 6.662 ....00/14/2023 ...|....08/15/2030 ...
81761L-AB-8 ..... SERVICE PROPERTIES TRUST 1 | 4.CFE L ...93.5120 |... 10:809,292 o0 e 8,702 0 [0 5.500 |...... 9.052 ....00/14/2023 ...|....12/15/2027 ...
81761L-AC-6 ..... SERVICE PROPERTIES TRUST SERIES 144A . A1 [ 4.CFE L . 104.0550 |... 128,354 il 167 0 0 8.625 |...... 8.875 ....11/08/2023 ...|....11/15/2031 ...
81761L-AD-4 ..... SERVICE PROPERTIES TRUST 1 | 4.CFE L ...96.7480 |... +...309,593 |.eeeeneeen (7,208) foieeeeienn 836 |0 [0 8.375 |...... 8.651 ....06/20/2024 ...|....06/15/2029 ...
82453A-AA-5 ... SHIFT4 PAYMENTS LLC FIN SERIES 144A .. A1 e [ 3.CFE Ll ...98.2310 |... . .. 221,570 e [ 4186 0 0 4.625 |...... 6.787 ...09/14/2023 ...|....11/01/2026 ...
82453A-AB-3 ..... SHIFT4 PAYMENTS LLC FIN SERIES 144A .. N A |- 8.CFE ..|... . 101.7060 |... 264,435 |.... . 260,000 |.. 1..260,559 |oeeeeiiiiieenn0 e (39) |0 [0 | 6.750 |...... 6.695 ....08/13/2024 ...|....08/15/2032 ...
82967N-BJ-6 ..... SIRIUS XM RADIO INC SERIES 144A .... 1 .3.CFE .. ...92.1360 |. ..276,407 |. . 300,000 .268,343 |.. .4.000 |......7.447 ....00/14/2023 .. 07/15/2028 ...
830867-AB-3 ..... DELTA AIR LINES SKYMILES SERIES 144A . . .. 2.AFE .. ...98.6480 |. ..986,484 |. .1,000,000 .968,564 |.. 4.750 |......6.213 ....09/15/2023 .. 10/20/2028
83600W-AE-9 ..... SOTERA HEALTH HLDGS LLC SERIES 144A 1 L4.AFE .. . 101.3100 |. ..520,000 .520,000 |.. .7.375 |......7.375 ...06/23/2024 .. 06/01/2031
842587-DE-4 ..... [SOUTHERN CO SERIES A .... 1 L2.AFE .. ...93.9090 |. . 200,000 .189,609 |.. .3.700 |......4.817 ....01/20/2023 .. 04/30/2030
842587-DT-1 ..... SOUTHERN CO ...ovvvennnns 1 L2.AFE .. . 102.1670 |. . 765,000 778,064 |.. ......5.700 |......5.451 ....02/26/2024 .. 03/15/2034 ...
845467-AT-6 ..... SOUTHWESTERN ENERGY CO .. A1 [ 2.CFE Ll 1,058,588 |...93.0800 |... .1,200,000 |.. ,075,739 |oveeeieeeennnn0 [ 13,402 |0 [0 e 4.750 |...... 6.604 ...09/14/2023 ...|....02/01/2032 ...
85172F-AR-0 ..... SPRINGLEAF FINANCE CORP A1 [ 3B FE L .. 447,902 |...96.1380 |... . 460,203 |ooeeeniiiiinnn0 [ 9,612 0 0 5.375 |...... 8.293 ....00/14/2023 ...|....11/15/2029 ...
852060-AD-4 ..... SPRINT CAPITAL CORP v |- 2.BFE ... .. 659,093 |. 106.2010 |... 1..852,670 |eeveeieieeenn0 [ (5,083) |0 [0 | 6.875 |...... 5.823 ...09/14/2023 ...|....11/15/2028 ...
85236F-AA-1 ... SRM ESCRON ISSUER LLC SERIES 144A .. veo |- 3.CFE ... ... 76,010 ]...97.5370 |........ooeeeeenn 78,029 |oeennnnnnnnn...80,000 |ooiiiiiinninennnn 76,889 [ounnniiiiinnnnl0 i 883 |oeeiininnl0 o0 6.000 |...... 7.179 ....00/14/2023 ...|....11/01/2028 ...
855244-BJ-7 ... STARBUCKS CORP cee |- 2.AFE )., ,347,8191...97.9290 |.............. 1,326,936 |.............. 1,855,000 |.............. 1,348,341 [...cooccoin0 o528 [0 0 [ 5.000 |...... 5.068 ...02/05/2024 ...|....02/15/2034 ...
85571B-BB-0 ..... STARWOOD PROPERTY TRUST SERIES 144A .. voo |- 3.CFE ... .. 190,030 |. 102.5770 |... 190,026 |eveeeieeeeenn0 e () 0 0 7.250 |...... 7.246 ....03/13/2024 ...|....04/01/2029 ...
857477-BV-4 ..... STATE STREET CORP oo |- 1.FFE ). .. 410,249 |...93.3440 |... . . 11,050 |0 0862 0 [0 4.164 |...... 4.295 ...09/20/2022 ...|....08/04/2033 ...
857477-CA-9 ..... STATE STREET CORP |- 1.DFE ... 1,950,000 |...97.0500 |... .1,950,000 |.. BRSO /0/0J R | N RPN | B RO | I RPN | ) RN 4.821 |...... 4.821 ...01/23/2023 ...|....01/26/2034 ...
858119-BQ-2 ..... STEEL DYNAMICS INC .... .2.BFE .. 774,395 |...99.3040 |. . 785,000 774,834 |.. ......5.375 |...... 5.550 ....06/26/2024 .. 08/15/2034 ...
858912-AG-3 ..... STERICYCLE INC SERIES 144A ..... L 1.GFE L .. 789,102 ]...96.3510 |... . 900,000 |. L8124 0 18,34 0 0 3.875 [...... 6.662 ...09/18/2023 ... |....01/15/2029 ...
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861896-AA-6 ..... STONEX GROUP INC SERIES 144A .......coovvvviinnniinnnns LL3.CFE ot 200,000 |. 104.5800 |.................209,161 |................ 200,000 |.......0eerrrenn 200,000 |oeeevrenireeeenn0 feniiiiiiinnnn0 o0 0 [ 70875 7.875 (M8 ...... ....02/15/2024 ...|....03/01/2031 ...
86614J-AA-3 ..... SUMMIT MIDSTREAM HOLDING SERIES 144A ... oo |- 4.AFE )., .. 160,000 |. 103.7140 |... o 160,000 |-eveeniieeeennnn0 o0 0 [0 1080625 . 8.621 |FA ...... ....07/17/2024 ...|....10/31/2029 ...
86614R-AN-7 ..... SUMMIT MATERIALS LLC FIN SERIES 144A ... veo |- 3.CFE ... .. 250,425 |. 100.7010 |... 204,550 |0 fnn3,220 il 0000050200 L 6.898 |JJ ....... ....00/14/2023 ...|....01/15/2029 ...
871620-AL-4 ..... TD SYNNEX CORP ... vee |--2.CFE ... .. 1,173,778 |. 102.5150 |... 1,173,844 |0 e 66 [0 e l0 162100 ). 6.114 A0 ...... ....04/09/2024 ...|....04/12/2034 ...
871829-BT-3 ..... SYSCO CORPORATION voo |- 2.BFE ... .. 2,971,110 |. 104.8580 |... 2,974,088 |ooieiiiinnennn0 2,905 [0 o0 0006000 . 6.126 |JJ ....... ...11/06/2023 ...|....01/17/2034 ...
871911-AT-0 ..... SYSTEM ENERGY RESOURCES oo |--2.BFE ... .. 230,443 |...97.2760 |... 243,307 |eveeeeeeeennn0 e 6,795 |0 0 2,140 5.09 (D ....... ....01/20/2023 ...|....12/09/2025 ...
87264A-CV-5 ..... T MOBILE US INC voo |- 2.BFE ... ...99.0110 |... 02,655,983 [0 e (4199) [0 00000050200 . 4.956 ....01/23/2023 ...|....01/15/2033 ...
87264A-DC-6 ..... T MOBILE US INC |--2.BFE ... . 102.5570 |... s 24,839,862 |..oeeeeenninnn0 e (8,297) [0 o0 150750 ). 5.458 ....12/04/2023 ...|....01/15/2034 ...
873050-CR-0 ..... TTX CO SERIES 144A . 1FFE .. . 103.4980 |. .. 5,552,673 |. 5,365,000 .5,330,431 |.. .5.844 ... 11/13/2023 .. 11/22/2033 ...
87470L-AJ-0 ..... TALLGRASS NRG PRTNR FIN SERIES 144A L4.AFE .. ...94.6870 |. ..227,249 |. 240,000 .220,088 |.. .7.75%6 ....09/14/2023 .. 12/31/2030
87612B-BU-5 ..... TARGA RESOURCES PARTNERS .. .2.BFE .. ...90.9860 |. ..582,312 | . 640,000 .560,759 |.. ......6.197 ....00/14/2023 .. 01/15/2032 ...
87612E-AR-7 ..... TARGET CORP .. 1.F FE ..|... . 109.8820 |... 973,551 |.... . 886,000 |.. 100992,989 |0 e (4,901) |0 0 ].1.6.500 ... 5.19% ...02/20/2024 ...|....10/15/2037 ...
87612E-BQ-8 ..... TARGET CORP | LR FE L ...95.8990 |........oennns 2,531,745 |.... .2,640,000 |.. 1000 2,562,551 [eoeiiiiiiiinnn0 i 6,741 [0 0]l 40400 . 4.845 ....02/21/2024 ...|....01/15/2033 ...
87612G-AC-5 ..... TARGA RESOURCES CORP .. |--2.BFE ... . 103.1470 |...covnnnnnnns 4,027,874 |.... .3,905,000 |.. 3,783,417 o0 e 11,048 [0 0 6125 6.623 ....10/24/2023 ...|....03/15/2033 ...
87612G-AF-8 ..... TARGA RESOURCES PARTNERS |- 2.BFE ... . 105.7560 |.......oennnns 5,890,618 |.... .5,570,000 |.. +..5,850,187 [oooeiiiiiiinnnnl0 e (28,221) [0 o0 062500 . 5.775 ....12/07/2023 ...|....03/30/2034 ...
88240T-AB-7 ..... TEXAS ELECTRIC MKT STABL SERIES A-2 144A ... B - TAFE L. ...96.3890 |... ... 11,470,275 |.... 11,900,000 |.. 11,899,143 [0 e (144 [0 k0 ]l 40966 . 4.965 [FA ...... ....06/08/2022 ...|....02/01/2042 ...
883391I-AC-0 ..... WILLIAMS COMPANIES INC N |- 2.BFE ... ...97.2320 |... .. 3,879,547 |.... .3,990,000 |.. 3,989,712 [0 e 710 0 0000050150 . 5.151[MS ...... ....01/02/2024 ...|....03/15/2034 ...
88830M-AM-4 ... TITAN INERNATIONAL INC. SERIES Wl .. N A |- 4.BFE ... ...97.8890 |... ..250,000 |.. 240,510 [oooeeeeeenieenn0 2,388 [0 e l0 .22227.000 |- 8.329 ...09/14/2023 ...|....04/30/2028 ...
89055F-AB-9 ..... TOPBUILD CORP SERIES 144A . N .. 3.BFE ..|... ...91.5290 |... . 820,000 |.. 037,128 0 [ 16,690 0 000030625 6.406 ...09/15/2023 ...|....03/15/2029 ...
893647-BR-7 ..... TRANSDIGM INC SERIES 144A . 1 .3.CFE .. . 100.8720 |. 90,000 ..90,133 |.. .6.674 ....09/14/2023 .. 08/15/2028
893647-BT-3 ..... TRANSDIGM INC SERIES 144A . 1 .3.CFE .. . 102.39%0 |. ..320,000 .317,856 |.. .7.250 ....11/15/2023 .. 12/01/2031
893647-BV-8 ..... TRANSDIGM INC SERIES 144A . 1 .3.CFE .. . 100.9030 |. . 380,000 380,000 |.. .6.625 ....02/12/2024 .. 03/01/2032
896239-AE-0 ..... TRIMBLE INC .... mi .2.CFE .. . 103.8630 |. . . 1,890,000 01,929,171 |.. .5.772 ....12/04/2023 .. 03/15/2033 ...
89788M-AM-4 ... TRUIST FINANCIAL CORP SERIES MTN N . 1.GFE .. ...97.1900 |. .. 3,178,250 |. . 3,265,000 .3,265,000 |.. ......5.120 ...01/23/2023 .. 01/26/2034 ...
906548-CZ-3 ..... UNION ELECTRIC CO N | LR FE L ...91.7650 |.....counnnnns 1,972,946 |.... .2,150,000 |.. 2,147,482 |0 0 0 0l 50125 5.133 ....09/30/2024 ...|....03/15/2055 ...
90932L-AH-0 ..... UNITED AIRLINES INC SERIES 144A e [ SAFE L ...95.0790 |..ccevnnnnnnns 1,007,833 |.... 1,060,000 |-eevueneeeeennnnn959,708 [oeeeiiiiii 0 e 19,319 [0 0 el 40625 | 7.231 (A0 ...... ....09/18/2023 ...|....04/15/2029 ...
911365-B0-6 ..... UNITED RENTALS NORTH AM SERIES 144A .. N |- 2.CFE ... . 100.9510 |....cevvnnnnns 1,514,269 |.... .1,500,000 |.....evnn..... 1,490,875 [ooeeiiiininnn 0 e 1,632 [0 o0 00006000 . 6.144 (D ....... ....00/14/2023 ...|....12/15/2029 ...
91324P-FD-9 ..... UNITEDHEALTH GROUP INC N A |- LFFE L ...93.5970 |... .4,500,000 |-..eunneeeenn 4,489,909 [0 i 304 [0 0012250500 - 5.514 (A0 ...... ...08/19/2024 ...|....04/15/2064 ...
91327T-AA-9 ..... UNITI GROUP CSL CAPITAL SERIES 144A .. N |- 4.BFE ... . 106.6280 |... ...60,000 |.oevviiiireennnnn83,757 fooiiiiiiiiennn0 i (298) [0 0002100500 . 7.102 |MS ...... ....10/29/2024 ...|....02/15/2028 ...
91824Y-AA-6 ..... VFH PARENT VALOR CO SERIES 144A .....ccovvviriiieeeees feen e N A .. 4.AFE ..|... . 102.8550 |... ... 160,000 |.. 160,000 |-vvveeeeeeennnn0 o0 0 [0 072500 . 7.500 | ....... ....06/11/2024 ...|....06/15/2031 ...
92328M-AC-7 ..... [VENTURE GLOBAL CALCASIEU SERIES 144A . 1 .3.BFE .. ...85.9120 |. . 1,540,000 1,283,766 |.. .6.355 ....12/31/2024 .. 11/01/2033 ...
92332Y-AD-3 ..... [VENTURE GLOBAL LNG INC SERIES 144A 1 .3.BFE .. . 109.7280 |. .. N . 810,000 .831,633 |.. .9.073 ...02/15/2024 .. 02/01/2032
92332Y-AE-1 VENTURE GLOBAL LNG INC SERIES 144A 1 .3.BFE .. . 101.4980 |. ..233,445 |. ..230,000 .230,146 |.. .6.982 ....07/23/2024 .. 01/15/2030
92338C-AF-0 . VERALTO CORP ... 1 .2.BFE .. . 100.3980 |. .. 5,043,584 |. .5,920,000 .5,697,515 |.. .6.008 ....09/03/2024 .. 09/18/2033
92343V-GK-4 ..... [VERIZON COMMUNICATIONS 1 L2.AFE .. ...75.7120 |. .. 3,028,483 |. .2,994,280 |.. ......5.815 ....04/25/2024 .. 03/22/2041 ...
92345Y-AH-9 ... VERISK ANALYTICS INC .... N A |--2.BFE ... . 102.7900 |...covvnnnnnns 1,166,661 |.... e 1,167,555 o0 e (3,145) [0 k0 1l 50750 - 5.303 ...12/04/2023 ...|....04/01/2033 ...
92840V-AR-3 ..... VISTRA OPERATIONS CO LLC SERIES 144A .... N |- 3.BFE ... . 102.3920 |... ... 1,060,000 [..ooeiievinnnn0 v o0 0 L0 62875 |l 6.875 ...04/09/2024 ...|....04/15/2032 ...
92840V-AU-6 ..... VISTRA OPERATIONS CO LLC SERIES 144A .... N A |- 2.CFE ..|... ...98.9590 |....ceenniieennn331,512 |t l8335,000 [oiiiiiie 8334675 |0 o0 0 [0 005700 5.712 ....11/19/2024 ...|....12/30/2034 ...
928668-BX-9 ..... VOLKSWAGEN GROUP AMERICA SERIES 144A . N | 1.GFE L. . 100.7430 |.............. 6,593,633 |..............6,545,000 |[.............. 6,536,221 |....coeeervnnnn0 fooriiiinnennn 783 |0 i l0]00005.900 ., 5.920 ...09/06/2023 ... |....09/12/2033 ...
929160-BC-2 ..... VULCAN MATERIALS CO N A |--2.BFE ... ...99.7210 |.............. 1,331,280 |.............. 1,335,000 |.............. 1,334,833 |...ccooeerrnnnn0 feorreeiniies () |0 e l0 00050350 .o 5.351 ....11/19/2024 ...|....12/01/2034 ...
94106L-CE-7 ..... WASTE MANAGEMENT INC N | 1.GFE L ...97.5230 |... e 1,985,000 [onnnninnnnn 1,975,024 |0 e 88 [0 |0 f040950 5.014 ....10/30/2024 ...|....03/15/2035 ...
95000U-2U-6 ..... WELLS FARGO & COMPANY MTN SERIES MTN . 1. |- 2.AFE L. ...87.6850 |....covnnnnnns 2,630,536 |.... 423,000,000 [...oeeeeeennnenn0 Joeeiiiiiieeen0 o0 0100082350 | 3.211 ...02/23/2022 ... |....03/02/2033 ...
95000U-3B-7 ..... WELLS FARGO & COMPANY MTN ... 1. .. 2.AFE ..|... ...96.5610 |....coevnnnnns 1,342,208 |.... 01,368,669 |....ooeeevnnennn0 e 1,912 [0 00l 40897 ) 5.119 ....09/19/2022 ...|....07/25/2033 ...
95000U-3F-8 ..... WELLS FARGO & COMPANY MTN 1 . 1EFE .. ...99.8460 |. 1,597,542 |. .1,568,222 |.. ......5.831 ....08/15/2023 .. 07/25/2034 ...
95000U-3K-7 ..... WELLS FARGO & COMPANY ... 1.. . 1.EFE ..|.. ...99.7150 [..oiiiiinnnnns 2,492,866 |.... .2,500,000 |. 52,493,512 |0 o 412 0 000050499 ). 5.582JdJ ....... ...06/22/2024 ... |....01/23/2035 ...
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958667-AC-1 ..... WESTERN MIDSTREAM OPERAT ......cevvunvvrririnnnerrnnnns foen ven | s T L 2.CFE ot 969,342 |...93.7950 |...euunnnnnnns 1,031,749 | 1,100,000 |.evvenneeennnnnd 991,785 [cieiiiiinnnnnn 0 fooeerennnn 17,594 |oiiiiiiiiinnl0 [0 ]l 4,050 |, 6.345 [FA ...... ....09/14/2023 ...}|....02/01/2030 ...
960386-AR-1 ..... WESTINGHOUSE AIR BRAKE ..LS.. A 2B FE L . 101.3300 |..ccevnnnnnnns 2,533,241 |.... ....2,500,000 O 0 0 [0 el 50611 5.610 |MS ...... ...02/26/2024 ...|....03/11/2034 ...
96337R-AC-6 ..... WHISTLER PIPELINE LLC SERIES 144A .. ..LS.. A1 [ 2.0 FE L . 100.3080 |.....cevnnnnns 1,469,518 |.... .... 1,461,646 L (1[I N N RPN | ) SR . <1 I AN 5.980 MS ...... ....07/24/2024 ...|....09/30/2034 ...
970648-AN-1 ..... WILLIS NORTH AMERICA INC .. A 2B FE L ...98.7080 |...ccvvnunnnns 1,974,160 |.... .... 1,990,341 O e 101 0 k00022052900 |- 5.935 |MS ...... ...02/27/2024 ...|....03/05/2054 ...
976656-CS-5 ..... WISCONSIN ELECTRIC POWER .. A LR FE L ...95.3820 |......ouunnnns 2,918,675 |.... .... 3,059,473 0 fooeeriiiinnnn 84 0 e l0 0040600 | 4.602 (A0 ...... ....09/09/2024 ...|....10/01/2034 ...
98262P-AA-9 ..... W INTERNATIONAL INC SERIES 144A 1 e [ 5.CFE L.t ...20.0110 |... 4) |oeeeeeeeeeeennnd0 o0 ell0 nll 140500 |.....11.267 | AD ... ...09/14/2023 ...|....04/15/2029 ...
983133-AC-3 ..... WYNN RESORTS FINANCE LLC SERIES 144A .... A1 e [ 3.CFE Ll . 104.1410 |... ...11/28/2023 ... |....02/15/2031 ...
983133-AD-1 ..... WYNN RESORTS FINANCE LLC SERIES 144A . N A |- 8.CFE ..|... ...98.2490 |... ....09/10/2024 ...|....03/15/2033 ...
983793-AK-6 ..... [XPO INC SERIES 144A ..........ceeeens 1 .3.CFE .. . 102.3290 |. ....12/07/2023 .. 02/01/2032
98379J-AA-3 . XPO ESCRON SUB LLC SERIES 144A 1 .3.BFE .. . 102.7170 |. ....09/14/2023 .. 11/15/2027
98877D-AE-5 ..... ZF NA CAPITAL SERIES 144A ... 1 .3.BFE .. ...98.1400 |. ...09/14/2023 .. 04/14/2030 ...
98877D-AG-0 ..... ZF NA CAPITAL SERIES 144A ... A1 8B FE L ...94.8240 |... . 160,000 |.. ....04/16/2024 ...|....04/23/2032 ...
98980B-AA-1 ..... ZIPRECRUITER INC SERIES 144A ... A1 [ AAFE L ...90.0870 |... ... 100,000 |.. ....00/14/2023 ...|....01/15/2030 ...
PPFPL1-92-9 ..... TERRA ENERGY SERIES A-1 oo |- 8.BFE ... . 101.6330 |... . ,039,168 |.. ... 11/23/2022 ...|....12/15/2042 ...
PPG1GL-1M-7 ..... SCF FUNDING LLC .. e | 2.BFE ... . 106.9850 |... 2,861,851 |.... ....11/03/2023 ...|....11/16/2030 ...
PPG2GV-NO-5 ... CLIFFWATER voo |- 1.CFE ... . 106.2270 |... 2,135,169 |.... ....11/17/2023 ...|....01/20/2034 ...
PPG321-110-6 ..... BSCH 11 e | TG FE ... .101.7000 |... . 070 (D ....... . ....06/02/2023 ...|....06/30/2048 ...
PPG42H-ZL-0 ..... BSCH |1 ISSUERII . v |- .G FE ... .101.7000 |... 897,132 |.... 882,140 e o0 0 [0 72070 7.070 | ....... ..101,520 |....06/02/2023 ... |....06/15/2048 ...
PPG5DC-K7-3 LVNV FUNDING LLC R O Y A . 104.5250 |... 2,790,805 |.... 202,670,000 [.oeerieinnnnn v o0 0 00020.000 . 0.000 |AO ...... .. 232,557 |....10/03/2023 ...|....10/26/2028 ...
PPGBON-TX-4 ..... [BRIDGE INVESTMEN SERIES A .. 1.G FE .. . 101.9720 |. ..1,172,674 |. .1,150,000 |.. . 68,885 |....01/19/2023 .. 03/29/2030
PPGH5G-FU-2 . NFL 2024 NOTES .. 1.F FE .. . 100.0380 |. 1,322,506 |. .1,322,000 |.. . 39,548 |....03/14/2024 .. 10/05/2033
PPGHIC-SD-1 EASTERLY GOVT ...2.BZ .. . 101.7730 |. ..508,863 |. ... 500,000 |.. ....06/14/2024 .. 08/14/2033
PPGHHG-RV-4 . GITSIT ..... oo |- 2.BFE .. . 100.1790 |. .. 1,783,195 |. .1,780,000 .1,780,000 |.. ... 11/11/2024 .. 11/13/2029 ...
PPGI90-ER-7 . BLUE OWL SUB LIN . o |- 1.BFE .. 1,050,000 |. 100.9810 |. ..1,060,300 |. .1,050,000 |.. ...06/22/2024 .. 06/12/2029 ...
PPGJOK-EH-5 ..... LVNV FUNDING LLC . JU O A ..415,000 |. 101.1280 |... 415,000 ....06/04/2024 ...|....06/12/2029 ...
PPGK5Y-3J-4 ..... v |- TLAFE L.l 2,200,000 |- 100.7370 |... 2,200,000 ....04/23/2024 ...|....05/23/2031 ...
PPGK7V-VN-8 ..... EASTERLY GOVT vee 2B Z .101.8070 |... ...06/14/2024 ...|....06/04/2033 ...
PPGKAX-OE-8 ..... BOYD WATTERSON ... v |- 2.BFE ... . 100.0000 |... ....10/31/2024 ...|....12/18/2031 ...
PPGLEB-4J-1 ..... MSD INVESTMENT C . e | 2.BFE ... ...99.4050 |... 2,160,000 ....07/24/2024 ...|....08/07/2029 ...
PPGMHV-YP-5 ..... CORVIAS ND GRAD .. . |--2.CFE ..|... ...98.2210 |... . 2,445,000 ....11/20/2024 ...|....04/01/2055 ...
PPGN64-B-5 . QTS IRVING DC3 .. 1.F FE .. . 101.0930 |. ..465,028 |. . 460,000 ... 460,000 |.. ....06/22/2024 .. 07/09/2029 ...
PPGN7U-43-8 . CLIFFWATER ... .. 1.CZ .. . 100.3170 |. ..1,168,688 |. . 1,165,000 .1,165,000 |.. ....06/28/2024 .. 08/15/2031
PPGNAD-10-9 . SCF FUNDING LLC ..2.BFE .. ...99.5750 |. ..293,747 |. ..295,000 .295,000 |.. ....07/31/2024 .. 08/27/2031
PPGO2E-SV-9 ..... [ORENT NAN ... ...2.CZ .. ...98.2480 |. ..2,122,164 |. .2,160,000 .2,160,000 |.. ....08/07/2024 .. 08/28/2031
PPGOAO-5A-1 ..... [SADA 2024-1 . .. 1.EFE .. ...97.7600 |. ..2,145,832 |. .2,195,000 |.. ....10/30/2024 .. 09/01/2054 ...
PPGQO7-T2-4 ..... LAKEVIEN LOAN . |- 1L.EFE ... . 100.0000 |... 2,340,000 |.... 2,340,000 ....10/30/2024 ...|....11/13/2034 ...
PPGQRO7-TH-1 ..... CORVIAS ML LLC |- 2.AFE L. ...97.2540 |... 2,930,000 ....11/01/2024 ...|....04/01/2055 ...
03746A-AA-8 ..... APACHE FINANCE CANADA ... . |--2.CFE ..|... . 107.3990 |... ...09/14/2023 ...|....12/15/2029 ...
097751-CA-7 ..... BOMBARDIER INC SERIES 144A |- 4AFE L . . 107.4930 |... ....11/06/2023 ...|....11/15/2030 ...
097751-CB-5 ..... BOMBARDIER INC SERIES 144A |- 4AFE L. .. 350,875 |. 103.1280 |... ....04/01/2024 ...|....07/01/2031 ...
1271L-AK-8 ..... BROOKFIELD FINANCE INC .. 1.G FE ..|... .. 2,000,000 |. 105.4250 |... . 1172772028 .. |....01/05/2034 ...
136385-BC-4 ..... CANADIAN NATURAL RESOURCES SERIES 144A . L2.AFE .. 1,018,337 |...97.2650 |. .1,020,000 .1,018,345 |.. ....12/03/2024 .. 12/15/2034 ...
14739L-AB-8 ..... CASCADES INC USA INC SERIES 144A veo |- 3.CFE ... .. 564,954 |...96.7170 |... 580,302 |.... ... 600,000 |.. 574,366 ....00/14/2023 ...|....01/15/2028 ...
292505-AD-6 ... ENCANA CORP A..... vevvneens |- 2.CFE ... .. 1,746,828 |. 103.7090 |...eeunnnneens 1,853,283 |.... .... 1,750,208 ....10/13/2023 ...|....08/15/2034 ...
303901-BN-1 ..... FAIRFAX FINL HLDGS LTD . A..... 1.. ... 2.BFE ..|... ...3,079,195 ). 103.0790 |........eneees 3,092,357 |.... ....3,077,782 ...09/24/2024 ... |....12/07/2033 ...
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335934-AT-2 ... FIRST QUANTUM MINERALS L SERIES 144A .......ccevvvunnsfonn e A1 LABFE L 780,472 1...99.5270 |........coeeeeenn 796,218 |oeeinnniinnnnn 800,000 |..evvvuenninnens 786,066 |......... 101,853 |............ 4,337 |oeeeeniieeennnn0 [0 L6875 | 7.580 |AO cevve Jevrennneeenn 11,611 [ ....00/14/2023 ...|....10/15/2027 ...
361680-AK-0 ..... GFL ENVIRONMENTAL INC SERIES 144A .. A..... oo |- 3.BFE ..|... .. 475,385 |...99.0100 |... . 500,000 |.. ....492,010 13,050 |eeeeiiiiiiieeenn0 [0 30750 6.593 [FA ...... ....09/15/2023 ...|....08/01/2025 ...
683715-AC-0 ..... OPEN TEXT CORP SERIES 144A Ao oo |- 3.BFE ..|... .. 293,321 1...93.7920 |... ..330,000 |.. 802,947 0 7,643 |0 [0 003,875 L 6.837 |FA ...... ....00/14/2023 ...|....02/15/2028 ...
76774L-AB-3 ..... RITCHIE BROS AUCTIONEERS SERIES 144A .... A..... oo |- 3.BFE ..|... .. 474,395 |. 102.2310 |... . 470,000 |.. ....472,889 e (1,182) |0 [0 ]l 6750 . 6.446 [MS ...... ....09/15/2023 ...|....03/15/2028 ...
89346D-AH-0 ..... TRANSALTA CORP Ao veo |- LA FE L) . 104.2740 |... . 470,000 |.. ....477,572 2 (2,300) [ouveniiiiiiiinnn0 0 ]l 72750 7120 |IN ...... ....09/18/2023 ...|....11/15/2029 ...
94106B-AG-6 ..... WASTE CONNECTIONS INC ..eevveeeeeeeeeieeeeeeeeieeeees feen e A..... cee |- 2.AFE )., ...97.6630 |... .5,965,000 |.. +..5,900,298 |ooeeeeeennnnn0 e 4,786 [0 eeeieeel0 0022050000 - 5.150 [MS ...... ...02/15/2024 ...|....03/01/2034 ...
00033G-AB-1 ..... GLOBAL AUTO HO AAG FH UK SERIES 144A . D...... v |- 4.CFE ... ...89.6020 |... 304,647 |......... (35,353) |..eevveniiinnnnn0 [0 o0 10000080750 | 8.750 |dJ ....... ...01/11/2024 ...|....01/15/2032 ...
00033Y-AA-4 ..... GLOBAL AUTO HO AAG FH UK SERIES 144A . D...... . |--4.CFE ..|... . 101.7660 |... ....11/14/2024 ...|....08/15/2029 ...
00774M-AX-3 ..... AERCAP |RELAND CAP GLOBA .. L2.AFE .. ...87.1510 |. .. 2,527,391 |. . 2,469,814 |.. ...09/14/2023 .. 01/30/2032 ...
00774M-AY-1 ..... AERCAP |RELAND CAP GLOBA .. L2.AFE .. ...85.1920 |. ..281,132 |. ..330,000 ... 287,888 |.. 0 |....12/10/2024 .. 10/29/2033 ...
00774M-BM-6 ..... AERCAP |RELAND CAP GLOBA .. L2.AFE .. ...95.3250 |. ..2,893,108 |. .3,035,000 .2,977,608 |.. ....12/23/2024 .. 09/10/2034 ...
00929J-AA-4 ..... [AIRCASTLE IRELAND DAC SERIE .2.CFE .. . 100.7050 |. ..1,012,087 |. .1,005,000 1,001,633 |.. ....07/15/2024 .. 10/01/2031 ...
00973R-AN-3 ..... AKER BP ASA SERIES 144A |- 2.BFE ... ...93.9260 |.............. 1,601,439 |[.... .1,705,000 |.. 1,691,533 ....00/26/2024 ...|....10/01/2034 ...
01609W-AU-6 ..... ALIBABA GROUP HOLDING |- LEFE L. ...85.5470 |... .9,265,000 |.. ....8,016,186 ....02/16/2024 ...|....12/06/2037 ...
02154C-AH-6 ..... ALTICE FINANCING SA SERIES 144A . |- 5.AFE ... ...73.2040 |... ... 600,000 |.. ....00/14/2023 ...|....08/15/2029 ...
02156L-AF-8 ..... ALTICE FRANCE SA SERIES 144A .. . |--5.BFE ..|... ...74.8860 |... . 640,000 |.. . ....08/07/2024 ...|....07/15/2029 ...
03938L-AS-3 ..... ARCELORMITTAL .......... .. 2.CFE .. . 103.0780 |. .. 721,549 | . 700,000 .690,224 |.. ....00/14/2023 .. 03/01/2041 ...
04686J-AG-6 ..... ATHENE HOLDING LTD .... L2.AFE .. . 101.5090 |. ..2,821,943 |. .2,780,000 .2,733,450 |.. ...12/07/2023 .. 01/15/2034 ...
05401A-AR-2 ..... AVOLON HOLDINGS FNDG LTD SERIES 144A . .2.CFE .. ...92.7190 |. ..542,000 542,043 |.. ....08/13/2021 .. 11/18/2027 ...
05523R-AL-1 ..... BAE SYSTEMS PLC SERIES 144A . ..LS.. L2.AFE .. ...99.7820 |. ..905,000 .900,782 |.. ...04/05/2024 .. 03/26/2034 ...
05581K-AG-6 ..... BNP PARIBAS SERIES 144A ... .1EFE .. . 102.3600 |. ..925,000 .925,000 |.. ...11/28/2023 .. 12/05/2034 ...
05946K-AR-2 . BANCO BILBAO VIZCAYA . L2.AFE .. ...99.9600 |. .3,400,000 .3,400,000 |.. ....03/05/2024 .. 03/13/2035 ...
05964H-AJ-4 ... BANCO SANTANDER SA - 1.GFE ... ...97.5390 |... .2,800,000 |.. 2,728,397 ....00/20/2022 ...|....04/12/2028 ...
060335-AB-2 ..... BANIJAY ENTERTAINMENT SERIES 144A .. |- 4AFE L. . 103.5310 |... ..250,000 |.. ....09/14/2023 ...|....05/01/2029 ...
06738E-BD-6 ..... BARCLAYS PLC D...... |- 2.AFE L ...99.0670 |... .1,600,000 |.. 1,735,701 ....03/03/2021 ...|....05/16/2029 ...
06738E-CL-7 ..... BARCLAYS PLC D...... |- 2.AFE L. . 105.8940 |... . 3,445,000 |.. 3,350,106 ...10/12/2023 ...|....09/13/2034 ...
096591-2K-9 ..... BNP PARIBAS SERIES 144A ... |- 1.GFE L . ...89.2030 |... 802,824 |.... ... 900,000 |.. 900,000 ...01/06/2020 ...|....01/13/2031 ...
096591-201-5 ..... BNP PARIBAS SERIES 144A ... .. 1.G FE ..|... .. 3,000,000 |...91.6710 |eeeuuunnneenn 2,750,143 |.... .3,000,000 |.. ....3,000,000 ....09/23/2020 ...|....09/30/2028 ...
096591-2X-1 ..... [BNP PARIBAS SERIES 144A .1.GFE .. 2,007,088 |. 100.3040 |. ..2,006,075 |. .2,000,000 .2,006,938 |.. ...06/24/2024 .. 02/20/2035 ...
143658-BR-2 ..... CARNIVAL CORP SERIES 144A . |- 3.BFE ..|... ..890,000 |...99.7630 |... .1,000,000 |.. 910,972 ...09/14/2023 ...|....05/01/2029 ...
143658-Bil-1 ..... CARNIVAL CORP SERIES 144A D...... |- 2.CFE ... .. 269,100 |. 104.0170 |... . 260,000 |.. ....267,388 ...01/05/2024 ...|....08/15/2029 ...
20752T-AB-0 ..... CONNECT FINCO SARL CONNE SERIES 144A .... D...... |- 4AFE L. .. 240,000 |...91.0690 |... ..240,000 |.. ....218,566 ....09/11/2024 ...|....09/15/2029 ...
225313-AM-7 ... CREDIT AGRICOLE SA SERIES 144A ... D...... |- 2.AFE L. .. 237,405 |...89.7950 |... ..250,000 |.. ....04/01/2022 ...|....01/14/2030 ...
225313-A0-8 ... CREDIT AGRICOLE SA SERIES 144A ... D...... |- 2.AFE L. 2,175,000 |. 100.4310 |... .2,175,000 |.. ....01/03/2024 ...|....01/10/2035 ...
22534P-AG-8 ... CREDIT AGRICOLE SA SERIES 144A D...... .. 1.EFE ..|... 5,283,121 [. 100.7930 |... .5,325,000 |.. .... 5,289,049 ...02/21/2024 ...|....07/05/2033 ...
225401-AZ-1 ..... UBS GROUP AG SERIES 144A . 1.GFE .. 255,505 |. 106.0860 |. ..250,000 .254,899 |.. ...09/14/2023 .. 08/12/2033 ...
225401-AZ-1 ... UBS GROUP AG SERIES 144A .. 1.G FE ..|... 1,981,280 |. 106.0860 |... .2,000,000 |.. . . FA ... .. 130,740 |....11/13/2023 ...|....08/12/2033 ...
225401-8B-3 ..... UBS GROUP AG SERIES 144A .. 1.G FE ..|... .. 300,862 |. 121.3050 |... 315,392 |.... ... 260,000 |.. e (3,466) |oeeeeniieeeeenn0 [0 00009016 .. 6.669 |IN ...... ... 23,442 |....11/03/2023 ... |....11/15/2033 ...
225401-8G-2 ..... UBS GROUP AG SERIES 144A |- 1.GFE L 7,550,806 |. 104.6170 |... ..8,322,279 |.... ... 7,582,163 026,445 |0 [0 ]006.301 L 6.973 [MS ...... ..501,245 |....10/23/2023 ...|....09/22/2034 ...
251526-CD-9 ..... DEUTSCHE BANK NY . .. 2.AFE ..|... .. 884,478 |...89.7990 |... 897,992 |.... .1,000, ....895,935 LT |0 |0 [ 3547 5.417 MS ...... . 35,470 |....02/01/2024 ...|....09/18/2031 ...
251526-CK-3 . DEUTSCHE BANK NY . L2.AFE .. 751,098 |...85.7260 |. ..771,536 | . 900,000 782,646 |.. . 27,315 |....06/26/2022 .. 05/28/2032 ...
251526-CK-3 ... DEUTSCHE BANK NY . |- 2.AFE L. . 10,176,564 |...85.7260 |... ....11,371,582 |.... 13,265,000 |.. ...10,514,560 .. 402,593 |....10/13/2023 ...|....05/28/2032 ...
268317-BB-9 ..... ELECTRICITE DE FRANCE SA SERIES 144A . D...... |- 2.AFE L ...96.7590 |... ..4,160,642 |.... .4,300,000 |.. .... 3,893,147 . .. 129,000 |....04/25/2024 ... |....04/22/2064 ...
26874R-AN-8 ..... ENI SPA SERIES 144A D...... |- 1.GFE L. . ...98.8630 |... 692,041 |.... ... 700,000 |.. 695,555 |.evveiieeeennn0 o224 |0 [0 1050500 . 5.588 [MN ...... ... 19,250 |....05/08/2024 ...|....05/15/2034 ...
30251G-BE-6 ..... FMG RESOURCES AUG 2006 SERIES 144A ... D...... |- SAFE L. .. 166,230 |...98.7820 |... 177,808 |.... ... 180,000 |.. 167,808 |ovvennevveennnn0 fooeiiinnn 1,227 |0 [0 60125 L 7.342 (A0 ...... . 11,025 |....09/14/2023 ...|....04/15/2032 ...
36321P-AD-2 ... GALAXY PIPELINE ASSETS SERIES 144A ... D...... .. 1.CFE ..|... 1,133,338 |...85.6970 |... .. 1,134,662 |.... . 1,324,036 |.. ....1,165,476 |.......ccooeeen 0 |oeennl... 13,987 |0 0 11l 2.160 ). 5.033 [MS ...... . 28,599 |....09/20/2022 ...|....03/31/2034 ...
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39541E-AE-3 ..... GREENSAIF PIPELINES BIDC SERIES 144A ......ccevvvvunnsfoun on Dovevee | veeeeennns L1EFE e 1,900,000 |...97.5010 [....oevvennnn 1,852,519 |ovveennnnnns 1,900,000 [.eeveerennnnn 1,900,000 [oveenevrevnnnnns foovviiiiiin0 o0 [0 6.103 |...... 6.101 ....07/17/2024 ...|....08/23/2042 ...
404280-BT-5 ..... HSBC HOLDINGS .. 1.G FE ..|... 1,754,985 |...97.9630 |....ccvvnnnnnn 1,469,438 |.... .1,500,000 |.. 1,619,511 [0 e (32,836) [0 [0 e 4.583 |...... 2.184 ....09/18/2020 ...|....06/19/2029 ...
404280-CT-4 ..... [HSBC HOLDINGS PLC .1.GFE .. 1,266,149 |...84.9870 |. .. 1,274,808 |. .1,500,000 1,287,223 |.. ......2.804 |......5.133 ...02/01/2024 .. 05/24/2032 ...
404280-CY-3 ..... HSBC HOLDINGS PLC .. |- 1.GFE L. ..500,000 |...84.3690 |... ... 500,000 |.. 500,000 |oeeeernnrereeenn0 foiiiiiiiiiiin0 o0 0 2.871 |...... 2.871 ....11/15/2021 ...|....11/22/2032 ...
404280-DV-8 ..... HSBC HOLDINGS PLC .. 1.G FE ..|... 2,907,270 . 103.8190 |... .3,000,000 |.. 2,915,091 [0 et 8,708 [0 0 6.254 |...... 6.671 ...11/02/2023 ...|....03/09/2034 ...
45115A-AC-8 ..... ICON INVESTMENTS SIX DAC .2.CFE .. 509,470 . 101.1120 |. . 510,000 .509,495 |.. .6.000 |......6.014 ...04/30/2024 .. 05/08/2034 ...
456837-B-4 ..... ING GROEP NV ... .1.GFE .. 5,973,320 |...99.4750 |. .6,000,000 .5,974,829 |.. .5.550 |[......5.604 ....06/24/2024 .. 03/19/2035 ...
46115H-CD-7 ..... INTESA SANPAOLO SPA SERIES 144A .. 2.BFE .. . 13,697,817 |. 108.1760 |. 13,105,000 13,660,534 |.. eeern?.200 |......6.563 ...02/16/2024 .. 11/28/2033 ...
46653K-AA-6 ..... JAB HOLDINGS BV SERIES 144A |- 2.AFE L 666,866 |...82.5750 |... ... 669,000 |.. 667,675 |..evvveiirennnn0 feiiiiiinnn 208 0 0 2.200 |...... 2.236 ....01/06/2021 ...|....11/23/2030 ...
50220P-AC-7 ..... LSEGA FINANCING PLC SERIES 144A .... .. 1.G FE ..|... .. 940,874 ]...91.2890 |... .1,100,000 |.. +.2991,663 |oeeveiieeennn0 i 29,655 |0 [0 2.000 |...... 5.329 ...08/30/2023 ...|....04/06/2028 ...
58547D-AD-1 ..... [MELCO RESORTS FINANCE SERIES 144A .3.CFE .. 499,500 |...91.2910 |. . 600,000 516,171 |.. ......5.375 |......8.945 ....00/14/2023 .. 12/04/2029 ...
606822-CK-8 ..... MITSUBISHI UFJ FIN GRP |- 1.GFE L. .. 489,725 ]...99.3340 |... . 500,000 |.. 91134 0 T 0 [0 5.133 |...... 5.3% ...08/29/2023 ... |....07/20/2033 ...
60687Y-AX-7 ..... MIZUHO FINANCIAL GROUP .. .. 1.G FE ..|... .. 274,042 ]...91.6310 |... 274,893 |.... ... 300,000 |.. 281,325 0 ... L2913 [0 0 3.183 |...... 4.432 ....06/26/2022 ...|....07/16/2030 ...
60687Y-B0-1 ..... MIZUHO FINANCIAL GROUP .. 1.6 FE .. 2,200,000 |...83.0600 |. .. 1,827,327 |. .2,200,000 .2,200,000 |.. . 0] 2,172 |......2.172 ...02/16/2021 .. 05/22/2032 ...
63861V-AE-7 ..... NATIONWIDE BLDG SOCIETY SERIES 144A S, .1.GFE .. 947,637 |...94.6470 |. ..851,824 |. . 900,000 924,122 |.. . (4,838) |. .3.960 |......3.320 ...10/10/2019 .. 07/18/2030 ...
639057-AH-1 ..... NATWEST GROUP PLC ..... PO 1 JO . 1.GFE .. 1,314,712 |. 102.4550 |. .. 1,434,370 |. . 1,400,000 1,821,771 |.. . . 6,053 |. . ......6.016 |......6.847 ...11/01/2023 .. 03/02/2034 ...
639057-AN-8 ..... NATWEST GROUP PLC |- 1.GFE L .. 5,020,800 |. 100.6600 |.............. 5,032,984 |.... . ....5,019,642 0 feeeeeennn (1,158) | POV PO 5.778 |...... 5.721 ...03/18/2024 ...|....03/01/2035 ...
780153-BG-6 ..... ROYAL CARIBBEAN CRUISES SERIES 144A .. 3.AFE ..|... .. 218,625 |...99.2510 |... 218,352 |.... 100 218,352 oo (A7) [ 174 0 [0 5.500 |...... 5.686 ....07/15/2024 ...|....04/01/2028 ...
780153-BU-5 ..... ROYAL CARIBBEAN CRUISES SERIES 144A .. L3.AFE .. 531,933 |. 101.1980 |. ..536,350 .531,663 |.. .6.250 |......6.164 ...02/23/2024 .. 03/15/2032 ...
780153-BW-1 ..... ROYAL CARIBBEAN CRUISES SERIES 144A .. L3.AFE .. 783,375 |...98.3660 |. ..767,254 |. . 780,000 767,254 |.. .5.625 |......5.525 ....09/17/2024 .. 09/30/2031 ...
78448T-AM-4 ..... SMBC AVIATION CAPITAL FI SERIES 144A . L2.AFE .. 3,953,581 |...99.6450 |. .. 3,950,926 |. . 3,965,000 .3,964,233 |.. ......5.550 |......5.588 ....03/26/2024 .. 04/03/2034 ...
80007R-AL-9 ..... SANDS CHINA LTD SERIES Wl |- 2.CFE ..|... ..201,218 |...93.2690 |... 214,518 |.... 205,747 feeeeeeeeeiieend0 e 3543 |0 0 e 4.625 |...... 6.980 ...09/14/2023 ...|....06/18/2030 ...
80007R-AS-4 ..... SANDS CHINA LTD D...... 1 |- 2.CFE ... .. 156,000 |...85.5030 |... 161,026 o0 [ 4410 |0 0 3.250 |...... 6.985 ....11/08/2023 ...|....08/08/2031 ...
803014-AB-5 ..... SANTOS FINANCE LTD SERIES 144A ... D...... 1 |- 2.CFE ..|... .. 348,579 |. 106.1740 |... 371,608 |.... 388,712 0 o105 0 [0 6.875 |...... 6.932 ...09/11/2023 ...|....09/19/2033 ...
81720-AK-9 ..... SENSATA TECHNOLOGIES BV SERIES 144A .. .. 3.BFE ..|... .. 494,525 |...91.7650 |... 513,883 |.... ... 560,000 |..oeniiieennnnn507,656 [oiiiiiiininnn0 | 10,270 [0 il s 4.000 |...... 6.535 ...09/14/2023 ...|....04/15/2029 ...
83368R-BS-0 ..... SOCIETE GENERALE SERIES 144A .2.BFE .. 7,992,513 |. 102.5900 |. ..8,561,160 |. .8,345,000 .8,022,921 |.. ......6.691 |......7.281 ...10/23/2023 .. 01/10/2034 ...
84859B-AA-9 ..... SPIRIT LOYALTY KY LTD IP SERIES 144A . |- 5.CFE ..|... ...77.5000 |... R (V000 I N 7,750 [ooeveennennn (643) e 1,274 [0 0 [ 8.000 ....10/31/2023 ...|....09/20/2025 ...
84859B-AB-7 ..... SPIRIT LOYALTY KY LTD IP SERIES 144A . .|--5.CFE ..|... ...77.5000 |... ... 570,000 |eevunieeennn.. 441,750 .......... 28,904 | 7,052 [0 0 [ 8.000 ....10/31/2023 ...|....09/20/2025 ...
853254-BS-8 ..... STANDARD CHARTERED PLC SERIES 144A .... |- 1.GFE L ...96.3610 |... 1,530,000 |.evennnnen.. 1,444,881 [0 e 11,049 [0 0 4.644 ....03/22/2023 ...|....04/01/2031 ...
853254-CU-2 ...... STANDARD CHARTERED PLC SERIES 144A .... |- 1.GFE L. . 103.8700 |... .5,965,000 |.. ....5,616,348 |..ooeiiiiinl0 e 24,922 |0 [0 e 6.296 ...10/25/2023 ...|....07/06/2034 ...
85858E-AD-5 ..... STENA INTERNATIONAL SA SERIES 144A ... |- 3.CFE ..|... . 102.0250 |... P22 JN0LV[V I R | R RSO | I AR | B RPN | ) RN 7.250 ....01/09/2024 ...|....01/15/2031 ...
88167A-A0-4 ..... TEVA PHARMACEUTICAL INDU .. ..3.BFE ..|... ...97.6520 |... . e 1,682,528 [0 e 22,433 il [0 e 5.125 ....09/14/2023 ...|....05/09/2029 ...
902613-AA-6 ..... UBS GROUP AG SERIES 144A .. .1.GFE .. ...91.3560 |. . 800,000 .698,983 |.. .3.126 |.. ...08/29/2023 .. 08/13/2030 ...
902613-BH-0 ..... UBS GROUP AG SERIES 144A .. . 1.GFE .. . 100.6800 |. . 1,055,000 .1,054,9% |.. .5.699 |.. ...01/02/2024 .. 02/08/2035 ...
902613-BH-0 ..... UBS GROUP AG SERIES 144A .. .1.GFE .. . 100.6800 |. .. 3,926,522 |. .3,900,000 .3,935,934 |.. .5.699 |.. ...10/17/2024 .. 02/08/2035 ...
904678-AY-5 ..... UNICREDIT SPA SERIES 144A . L2.AFE .. ...86.8310 |. ..8,431,327 |. .9,710,000 .8,054,655 |.. .3.127 |.. ....11/30/2023 .. 06/03/2032 ...
91832V-AA-2 ..... VOC ESCROW LTD SERIES 144A . .3.BFE .. ...97.3250 |. ..992,720 |. .1,020,000 .965,523 |.. .5.000 |.. ....11/30/2023 .. 02/15/2028 ...
922120-AE-0 ..... VAR ENERGI ASA SERIES 144A ..... I .2.CFE .. . 111.9510 |. .. 2,625,254 |. . 2,345,000 . 2,444,663 |.. ......8.000 |.. ...04/18/2023 .. 11/15/2032 ...
92769X-AP-0 ..... VIRGIN MEDIA SECURED FIN SERIES 144A . vevveeens | 3.CFE L.l . ...93.7950 |... 750,356 |.... ... 800,000 |.. 745,459 |oooveviiiinnnnn0 e 10,240 ociiiininnl0 0 5.500 ....00/14/2023 ...|....05/15/2029 ...
98313R-AH-9 ... WYNN MACAU LTD SERIES 144A ......ceevvvmnrieernnnnannaae foun e D...... 2 teeeennns I ol Y 262,470 |...96.3080 [.....ceeeunnnnnns 288,924 |...oovvunnnnnnns 300,000 [-eeeemnnnnaaaaees 270,793 foooiiiievnneenn0 e 6,533 |0 0 5.625 ...09/14/2023 ...|....08/26/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 826,673,553 | XXX 835,707,494 829,278,006 XXX XXX XXX
12567N-AA-T ... CIM TRUST SERIES 2022-R2 CLASS A1 144A .......coovviiifoon e nneee | evneeees e TA s 426,481 |...92.8130 [.ooevvvvrnnnnnns 404,647 |.................435,980 |.......ccooeeis 427,955 |evveniniinnnnnn0 o388 |0 0 3.750 ....06/25/2022 ...|....12/25/2061 ...
12658Y-AA-3 ... COLT FUNDING LLC SERIES 2021-6 CLASS A1 144A |- TAFE L .. 1,080,814 |...88.6970 |.............. 1,126,330 |.... 1,108,132 [0 e 7,284 0 [0 e 1.907 ....08/30/2023 ...|....12/25/2066 ...
17181K-AA-8 ..... CIM TRUST SERIES 2023-R2 CLASS A1 144A .. 3,112,876 |...99.5840 |.............. 3,147,970 |.... 3,119,716 [0 e 2,867 [0 0 5.500 ...03/07/2023 ...|....08/25/2064 ...
CITIGROUP MORTGAGE LOAN TRUST SERIES 2019-RP1
17327R-AA-8 ..... CLASS A1 144A ... .oivvvviiiiiiiiiiiniiiiiiiiinneciineinnss o een | s 4 s | TA i 536,314 [...96.8430 |......cccevnnnnns 549,066 |.................566,966 [................. 544,211 |ooveennnnnnnd (U 2,736 |oeeeeniiiiinnnd [ U 0 )...... 3.500 ...11/29/2022 ... |....01/25/2066 ...
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35729P-ED-8 ..... FREMONT HOME LOAN TRUST SERIES 2004-2 CLASS M1 ... [c.. ] eeenens 4 s AR e 609,826 |...93.4220 |........oennenn 619,252 |......ovunnnns 662,854 |....eevivvnnnnnns 625,054 |...oeeniiiinnnnd (U 3,532 |, 0 foorriiiiiinns 0 |ueen 5.338 |...... 6. 73 [MON ... [ooeeeiiinniiiiens 590 |oeeeeiiininns 23,528 |....06/08/2020 ...|....07/25/2034 ...
JP MORGAN MORTGAGE TRUST SERIES 2023-DSC1 CLASS A1
46656N-AA-7 ..... LN R R s TR Y R 3,140,227 [...97.0010 |.....cevnnnnns 3,292,803 |.....cvvunnnns 3,394,590 |...covvunnnnns 3,163,922 |..eeunniiinnnnd (U 15,253 |ovveeniiiinnnnd 0 foorriiiiiinns 0 |ueen 4.625 |...... 6.136 [MON ... |oeeeennrinnnnns 13,083 [oooiiiiinnnnns 157,000 |....08/16/2023 ...|....07/25/2063 ...
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2023-NoM1
64831H-AN-5 ..... CLASS ATA 144 ..o o e | s 4 s R Y N 536,349 |. 101.0810 |....eevvrvennnn 542,153 | 536,356 |...ouniiiiiiinnnn 536,203 |...ouuniiinnnnnd (U O [(CI0)) A 0 foorriiiiiinns 0 |..... 6.864 |...... [SVAKH 110\ A AR 3,068 [...coovvvnnnnns 36,815 |....09/29/2023 ... |....10/25/2063 ...
ONSLOW BAY FINANCIAL LLC SERIES 2021-NQM3 CLASS A1
67114J-AA-8 ..... R R N 4 s R Y N 272,076 |...80.5010 |......ouvnnnnnnnn 286,891 |..evveniiiiinnnn 356,382 |..euuuniiiiinnnnn 278,697 [.oeeviirnnnnnnn (U 3,833 v 0 foorriiiiiinns 0 |ueen 1.054 |...... 7342 [MON ©oee [ KA F 3,75 |....03/30/2023 ...|....07/25/2061 ...
ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM4 CLASS A1
67448G-AA-1 ... LR S R s R Y N 714,926 [. 100.4740 |......cevvvnnnnns 728,559 |..ocovvninienns 725,123 |ovvveiiiiiinnnn 716,531 [ooiiiiiiinnnnnnd (U O S RN 0 foorriiiiiinns 0 |..... 6.113 |...... 6.643 [MON ..... |eeeereenirnnnnns 3,694 | 44,327 |....10/10/2028 ...|....03/25/2063 ...
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN4
693590-AA-2 ..... CLASS A1 144A ..ooiiiiiiiiiiiiiiiinrceei e o e | s 4 s 2B Z e 1,630,576 |...99.9460 [.............. 1,629,695 |..oovennnnnnns 1,630,576 |...covvnnnnnns 1,630,576 |..covvvnnnenns (0 [V 0 foorriiiiiinns 0 |eeen 5.487 |...... 5.547 [MON ... |oovvininiiiennns 1,491 [ooinnns 44,631 |....11/12/2021 ...|....10/25/2051 ...
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN1
741400-AA-6 ..... CLASS A1 144A ..ooiiiiiiiiiiiiiinrceee v o e | s 4 s 2B Z e 1,055,040 |...99.7440 |.............. 1,052,342 |oooveennnnnnns 1,055,040 |..ccovvnnnnnns 1,055,004 |..coovvnnnnnns (U O (2711 PO 0 foorriiiiiinns 0 |ueen 4.99 |...... 5.041 [MON ..ooo [orvvviininiiiinns 878 [oeiiiiiinnnnns 36,839 |....06/11/2021 ...|....02/25/2061 ...
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-NPL3
TA143E-AA-0 ..... CLASS A1 144A ..oiiiiiiiiiiiiiiiincecren e o e | s 4 s 2B Z e 1,515,517 |...99.8660 |.............. 1,513,486 |.............. 1,515,518 |...coovnennnns 1,615,320 [oiiiiiinnnnnnn (U (184) [ 0 foorriiiiiinns 0 |..... 4.868 |...... 4913 [MON oooe oeeeiiiiieies 1,230 [ooeiiiiiinnnnns 47,249 |....07/14/2021 ...|....07/25/2051 ...
RESIDENTIAL ASSET SECURITIES C SERIES 2005-KS2
761100-N7-7 ..... CLASS M2 ..ot eeeenes foeeen | s 4 s AR e 1,614,524 [...97.7340 |.............. 1,492,101 [ 1,526,690 |...ccevvnnnnns 1,617,528 [ (U O S RN 0 foorriiiiiinns 0 |ueen 5.473 |...... 5.692 [MON ... oevevnnnnininns 1,408 [oooiiiiiinnnns 79,726 |....06/03/2021 ...|....03/25/2035 ...
SPECIALTY UNDERIRITING & RESID SERIES 2005-BC1
84751P-EU-9 ..... L0 Y IR RN 4 s AR e 1,408,652 |...97.7510 |......cunnnnns 1,380,204 |....ooeeennen 1,411,961 |...ooonnennnns 1,410,266 |...covvvennnnnnns (U O 464 |ooeennnd 0 foorriiiiiinns 0 |ueen 5.950 |...... 6.058 |MON ... |oveeeniiiiinnnnns 1,400 |.oovivennnnnnns 63,705 |....04/08/2021 ...|....12/25/2035 ...
TOWD POINT MORTGAGE TRUST SERIES 2018-5 CLASS M1
89176V-AC-6 ..... RN R IR s R B S 578,400 |...82.8400 |........coeennenn 598,930 |....ccvvuninnns 723,000 [.oiiviinnnnnnns 593,438 |eevunniiiinnnnnd (U O - 1 I R 0 foorriiiiiinns 0 |ueen 3.250 |...... S5.312[MON ooee v 1,968 [ooeiiiiiinnnns 23,498 |....12/12/2022 ...|....07/25/2058 ...
TOWD POINT MORTGAGE TRUST SERIES 2019-3 CLASS A1
89177L-AM-5 ..... R R N 4 s T Y R 2,818,842 (...96.9400 |.........onn.. 2,526,337 |..ccvvvnnnnnns 2,606,080 |..cevunnnnnnns 2,730,452 |ooveenniniinnnnnd (U (22,148) |.vvvenneeennnnnd 0 foorriiiiiinns 0 |ueen 3.750 |...... 2.230 [MON ..... oeveenennininns 8,144 | 97,728 |....08/12/2020 ...|....02/25/2059 ...
VERUS SECURITIZATION TRUST SERIES 2022-2 CLASS A1
92538X-AA-3 ..... R R N 4 s R Y N 731,524 (...94.2930 |...oovviivnnnnnns 784,812 |ovveeiiiiiinnnn 832,312 | 735,901 [ciiiirinnnnnn (U 3,346 |oeveiniieinnnnnd 0 foorriiiiiinns 0 Jeeen 4.260 |...... 6.806 |MON ... |oeeeiiiiiinnnnns 2,955 | 35,456 |....10/04/2023 ...|....02/25/2067 ...
VERUS SECURITIZATION TRUST SERIES 2023-3 CLASS A1
92539G-AA-9 ... T4A Lo ecreeeeees [oee een | eeeees | e LA e 5,434,569 |. 100.2580 |.............. 5,448,628 |.............. 5,434,611 |oocoeiiiinnnn 5,427,800 [...ccevunnnnnns (U (2,787) [eoeieiinnnns [ 0 )...... 5.930 |...... 5.831 [MON ... [ooivvevnnnnnnns 26,856 [.........ee.n. 322,272 |....04/14/2023 ... |....03/25/2068 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 27,117,533 | XXX 27,124,206 27,845,014 27,136,701 0 24,173 0 0 [ XXX XXX XXX 74,995 1,250,800 XXX XXX
BARCLAYS COMMERCIAL MORTGAGE SERIES 2020-BID CLASS
05493B-AA-6 ..... ABA Lo [ [ 1,577,473 . 100.3130 |.....cevvnnnns 1,599,984 |.......eeen 1,595,000 |..cevvvunnnnns 1,595,000 |.oevvvvneninnnns (O R 1< ) AN | N AU | B RN 6.864 |...... 6.961 [MON ... |oeeeevriennnnnn 5,170 [niiiiininnns 120,997 |....06/24/2022 ...|....10/15/2037 ...
05602H-AA-1 ..... BPR TRUST SERIES 2022-SSP CLASS A 144A .... .. 907,725 |. 100.4940 |... 914,492 |.... ... 910,000 |.. 909,680 O e 146 |0 0 e 7.609 .827 [ MON ..... ... 75,938 |....06/01/2022 ...|....05/15/2039 ...
05610A-AW-8 ..... BX TRUST SERIES 22-FOX2 CLASS A2 ... 2,904,238 |...99.5000 |. .. 3,140,997 |. .3,156,781 .3,118,636 |.. .0 .5.358 |.. 191,169 |....12/02/2022 .. 04/15/2039 ...
06539V-AJ-T7 ..... BANK SERIES 2022-BNK39 CLASS A4 1,010,815 |...86.2440 |. ..978,869 |. . 1,135,000 .1,038,059 |.. .0 .2.928 |.. . 33,233 |....07/08/2022 .. 02/15/2055
065405-AE-2 ..... BANK SERIES 2019-BN16 CLASS A4 1,435,898 |...95.6170 |. 1,434,262 |. .1,500,000 . 1,454,253 |.. .0 .4.005 |.. .60,075 |....01/06/2023 .. 02/15/2052
06540V-BB-0 ..... BANK SERIES 2019-BN24 CLASS A3 . 16,981,813 |...89.9800 |. 17,042,441 | 17,459,444 |.. .0 .2.960 |.. 560,630 |....01/30/2023 .. 11/15/2062
06540X-BG-5 ..... BANK SERIES 2019-BN22 CLASS A4 2,241,309 |...90.2020 |. .. 2,255,062 |. .2,307,719 |.. .0 ......2.978 |.. . 74,450 |....01/06/2023 .. 11/15/2062 ...
06541M-BN-3 ..... BANK SERIES 2022-BNK42 CLASS A5 .. Aees 1,797,644 1...94.7920 |.............. 1,644,640 |.... . . ....1,783,563 JU Y AU POV PO 4.493 . . 77,954 |....07/25/2022 ...|....06/15/2055 ...
09660W-AU-5 ..... BMO MORTGAGE TRUST SERIES 2024-5C7 CLASS A3 ........[... ... [ 2,574,985 . 101.6450 [.............. 2,541,128 |t 2,500,000 |.....ccvunnnns 2,572,543 |.oooviiis (U (2,482) |.covvviis 0 foorriiiiiinns 0 |eeen 5.566 . LS 23,190 |....10/17/2024 ...|....11/15/2057 ...
COMM MORTGAGE TRUST SERIES 2012-LTRT CLASS A2 144A
12624N-AC-4 ..... . .. 433,450 |...95.6410 |... 423,016 |.... L. 442,296 |.. e A82,296 el e 2,452 |0 o0 3.400 |...... 4.703 [MON ..... ...04/08/2022 ...|....10/05/2030 ...
CRE
126438-AA-8 ... |A T44A Lo oo e e 4 s LLAFE L 204,813 [...97.4590 |.......ccvvnnnnns 193,795 |ovvveniiiiinnnn 198,847 |..oovvvnnninnns 199,348 [.....ocvvvnnnnnn (U [ESL0) N PN 0 foorriiiiiinns 0 |ueen 2.257 |...... 1.152 [MON ..... ...07/30/2020 ...|....08/15/2037 ...
12649A-AA-T ... 1.4 .. .. 249,492 1...90.7780 |... 239,170 |.... ..263,468 |.. 20260,009 |oeeviiiiiiiinnn0 e 4,037 0 0 3.304 |...... 6.584 [MON ..... ...06/27/2022 ...|....09/15/2037 ...
12649A-AC-3 ... [A2 T44A Lo e [ [ e LA e 181,813 ...90.1660 |........cceevnnn 180,331 [ovveniiiiiinnnn 200,000 |oeeeevunnnennns 195,068 [.oovvvvveneennnd0 e 6,171 [0 0 e 3.953 |...... TA5IMON .oee [ 659 | 7,906 |....09/29/2022 ... |....09/15/2037 ...
12649A-AJ-8 ... [B 144A L..oiiiiiiiiiiiiiiieeeea foes e | e 4. 1.A .. .. 419,222 |...86.3320 |... 418,708 |.... ..485,000 |.. ... 464,007 o0 26,282 0 0 4.185 |..... 10.555 [ MON ..... . 20,295 |....03/20/2023 ... |....09/15/2037 ...
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CREDIT SUISSE MORTGAGE TRUST SERIES 2021-ADV CLASS
126601-AA-3 ... ABA o [ | 4 s L AFFE e 2,700,000 |...89.0180 |.eeevunnnneenn 2,403,496 |....covvnnnnns 2,700,000 |eeveunnnens 2,700,000 |eevveuneeeeennnnn (VI [V (VI O 0 e 6.124 |...... 6.201 |MON ... [oenereeinnnnns 7,808 [.ceeeeeinnnnns 184,510 |....07/28/2021 ...|....07/15/2038 ...
CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-C2 CLASS
17291C-BR-5 ..... L U PTRRRUUPRRRRURPUPPURRURPPPPY AR IR PSR TA o 1,103,260 |...96.6490 |.......ccco... 1,150,119 [oeeeeeenn 1,190,000 |...eeeeennnn 1,144,996 |.......coonennnns (V1 25,642 |ooeveiieen (VI 0 |oueeen 2.832 |...... 5.300 [MON ..... [oeeereenereennns 2,808 [.coeieeeinnnnns 33,701 |....05/03/2023 ...|....08/10/2049 ...
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4 CLASS
17326F-AD-9 ..... A4 e o e | s 4 i | TA s 11,934,070 |...96.0380 |............. 12,100,840 |....ccvee... 12,600,000 |-.eeunnnneens 12,189,127 [ooeeeeeiieeeecnn0 | 134,446 [0 |0 [ 3.471 |...... 4.761 |MON ..o v 36,446 |.ocovennnnnnns 437,346 |....01/19/2023 ...|[....10/12/2050 ...
CITIGROUP COMMERCIAL MORTGAG SERIES 2019-C7 CLASS
17328C-AD-4 ..... A e [ 7,961,773 |...91.2000 |... ..8,043,878 |.... .8,820,000 |.. 8,170,559 [0 e 111313 0 [0 e 3.102 |...... 4.787 |MON ..... .. 273,59 |....01/30/2023 ... |....12/15/2072 ...
20048F-AA-6 ..... COMM MORTGAGE TRUST SERIES 2021-2400 CLASS A 144A |... ... ..822,078 |...95.8770 |... 788,183 |.... ..822,078 |.. E 72V £ R | R RPN | Y AR | B RPN | ) RN 6.024 |...... 3.799 [MON ..... ... 56,351 |....12/08/2021 ...|....12/15/2038 ...
DC COMMERCIAL MORTGAGE TRUST SERIES 2023-DC CLASS
24023A-AC-4 ... B 144A Lo e e [ | e e TA i 1,099,998 |. 102.8140 |.............. 1,130,957 [oiiinnnnnnn 1,100,000 [...oeevennnen 1,099,563 [...coevvvvnnnnnn (U (330) |-evvennreeennnd 0 foorriiiiiinns 0 |..... 6.804 |...... 6.860 |MON ... |oeeeenirieennnnn8,237 [ooeiiiiiinnnnns 74,847 |....08/22/2023 ...|....09/12/2040 ...
FRESB MULTIFAMILY MORTGAGE PA SERIES 2019-SB66
30312B-Ad-4 ..... L0 [ N L CFf s 4 s L ACZ e 769,084 1...89.4630 |........coeenenn 656,208 |......oeeeiiennnn 733,498 |oeeveeiiiiiinnnn 753,796 [ceevviennnnnnn (U (3,787) [oeeeeiiiins 0 foorriiiiiinns [V P 2.510 |...... T A4 IMON Lo [ 1,534 18,411 |....06/10/2021 ... |[....06/25/2039 ...
FRESB MULTIFAMILY MORTGAGE PA SERIES 2020-SB76
30315E-AC-0 ..... CLASS ABH ..eeeiiiiiiiii e L CFf s 4 s L ACZ e 371,99 |...92.1000 [.oeevvvvnnnnnns 341,040 |ooeveeniiiiinnnnn 370,294 |ovvenniiiinnnn 370,673 [.oeeeeiinnnnnnn (U (222X 8 P 0 foorriiiiiinns 0 |ueen 1.190 |...... 1031 JMON oo [ 367 [ooeeeeiiiiinnnnns 4,407 |....07/15/2020 ...|....03/25/2040 ...
GS MORTGAGE SECURITIES TRUST SERIES 2013-PENB
36197V-AC-2 ..... CLASS B 144A ...oiiiviiiiiiiiiiineeecciiineeecenniees [ e [ v | e [ | PYC P AN 1,024,338 |...73.8580 |.......ouvnnns 838,290 |..evuunnnns 1,135,000 |.oovvvvnnnnnns 1,126,791 | (U 4,796 [ooeeiiiiinnnnnnn 0 foorriiiiiinns 0 |ueen 3.550 |...... T.549 [MON ...oo oovvininiiinns 3,357 |oeeneiiinns 40,959 |....06/24/2022 ...|....03/05/2033 ...
GS MORTGAGE SECURITIES TRUST SERIES 2014-GC22
36253B-AZ-6 ..... (01 R IRl IR PR N TA s 1,603,712 [...81.2490 [....oeeeennen 1,369,039 |.eveennnnnnns 1,685,000 [....eevennnn 1,685,000 |.evennerennnns (U 23,659 |iiiiiiiiiiinnnd 0 foorriiiiiinns 0 |ueen 4.391 |...... 6.720 [MON ... [ooeeviiinnnnnns 6,166 [.........eeeens 73,988 |....09/30/2022 ...|....06/10/2047 ...
GS MORTGAGE SECURITIES TRUST SERIES 2020-GC45
36258Y-BG-2 ..... L0 Y RN RN L R TA o 6,244,219 |...89.7000 [......ccevnnnn 6,279,002 |.eurieiinnnnn 7,000,000 |.eeevnnnnnns 6,429,415 |oeuuniiiinnnnnd (U 98,736 |[oooeeeeivrnnnnnn 0 foorriiiiiinns [V P 2.911 ... 4.786 [MON ... |oveveniennnns 16,979 [.ooovvvennnnns 203,742 |....01/30/2023 ...|....02/13/2053 ...
42704R-AA-9 ..... HERA COML MTG SERIES 2021-FL1 CLASS A 144A .........foce o] eeenens 4 s L AFE et 769,468 |...99.9120 |.....ovuunnnnnnnn 768,794 |eeveeeeeennnnn 769,468 |.......covvennnns 769,468 |.......coeun.n.. (VI [V (VI 0 |oueeen 5.546 |...... 3409 [MON ...oo [oeeeeiniiies 1,660 |oeeevennnnnnns 49,795 |....02/10/2021 ...|....02/18/2038 ...
HUDSONS BAY SIMON JV TRUST SERIES 2015-HB10 CLASS
44422P-BN-1 ... MO 144 e eeenns [ e [ | e [ TA s 595,013 [...97.1190 |..coeeevernnnnnns 626,420 |oeevennneennnnd 645,000 |......ccvvnunnnns 634,990 |eeeennieeeennnd (V) 15,484 |oooeeeeeeeed (VI 0 |oueeen 4.155 |...... 6.841 [MON ... |ovneneeeeinnnnns 2,283 |eeeeiiins 26,796 |....04/05/2022 ...|....08/05/2034 ...
JPMBB COMMERCIAL MORTGAGE S SERIES 2015-C32 CLASS
46590J-AlI-7 ..... L TR UUSPRRRRURPUPPTRRURPUPPY AR IR PR TA s 163,714 |...98.3260 |...eeeneeeennnnn 167,154 |ooeeeeeeenn 170,000 |-evveeneeeeennnnn 168,339 |.oeeeeeiieens (V1 S 2,058 |oeeeiiiieeennn (VI 0 |oueeen 3.598 |...... 4.932 |MON ..o [ L1 [V O 6,117 |....09/01/2022 ... |....11/15/2048 ...
JPNDB COMMERCIAL MORTGAGE SECR SERIES 2019-COR6
4812R-AX-3 ..... CLASS A4 ...86.5880 |....coununnnns 1,381,072 |.... .1,595,000 |.. 1,498,071 [0 e 17,624 |0 [0 e 3.057 |...... 4.496 [MON ..... . ....07/08/2022 ...|....11/13/2052 ...
49308V-AN-9 ..... KEY COML MTG TR .. .. 86.0000 |.......oennnns 5,589,976 |.... .6,500,000 |.. +...6,596,658 |........coeeenni0 [oiiinnnn (26,220) [oeeeneeiiinnnnnl0 o0 e 2.233 |...... 1.841 | NMON ..... .. 145,113 |....09/21/2020 ...|....09/16/2052 ...
MORGAN STANLEY BAM
553514-AC4 ..... LA T (e I N AR e 228,360 |...92.0000 |[....eevevvnnnnnns AT 7 PN 258,399 |..eveiiiiiiinnnn 258,399 |ooeveeiieinnnnnn0 oo 12,779 |0 0 3.277 |..... 14,724 [MON ... Jovvrniiiiiiiiinnns 706 [oeeeiiiiiinnnnns 8,468 |....10/06/2022 ...|....10/15/2030 ...
MORGAN STANLEY CAPITAL | TRUST SERIES 2017-H1
61691J-AV-6 ..... 1,432,428 |...96.3980 [.............. 1,470,075 |.... .1,525,000 |.. 1,467,669 |o.oniiiiiinnn0 i 21,651 [0 0 3.530 |...... 5.233 | MON ..... . 53,832 |....06/03/2023 ...|....06/15/2050 ...
616928-BP-4 ..... L0 Y IR RN L R TA o 1,687,043 |...85.0100 |.......cceee 1,657,696 |.............. 1,950,000 |..evvvvunnnnns 1,759,703 |oovvvvenieeennn0 [ 31,088 |0 [0 s 2.041 |...... 4.083 [MON ... [oeeeeennennnnn3,317 |, 39,800 |....07/26/2022 ...|....07/15/2083 ...
READYCAP COMMERCIAL MORTGAG SERIES 2023-FL11 CLASS
75575R-AA-5 ... ATAA L e e | 4 .. . 100.2500 |.............. 3,598,585 |.... .3,589,615 |. 03,588,258 [...iiiiiiiinnn0 30378 fenl0 0 6.713 |...... 7.013 | MON ..... ....01/26/2023 ...|....10/25/2039 ...
810064-AA-3 ..... SCOTT 2023-SFS A 144A ... N U 4 .. . 101.5220 |....covnnnnnns 1,177,649 |.... .1,160,000 |.. e 1,160,000 [oeeneeeeenieen0 o0 0 o0 e 5.910 |...... 5.947 [MON ..... ...02/24/2023 ... |....03/15/2040 ...
UBS COMMERCIAL MORTGAGE TRUST SERIES 2017-C4 CLASS
90276R-BE-7 ..... L U UPTRRRPPPRRRRRPUPPURRURPUPPY RN IR PP TA e 2,306,971 [...94.4690 |.............. 2,338,097 |..covrrnnnnnns 2,475,000 |..ccevrnnnnnns 2,376,839 |...euiieeeennn (V) 31,851 [ (VI 0 |oueeen 3.563 |...... 5.134 [MON ..... ...09/22/2022 ... |....10/15/2050 ...
UBS COMMERCIAL MORTGAGE TRUS SERIES 2019-C16 CLASS
90276Y-AE-3 ..... L U UPTRRRPPPRRRRRPUPPURRURPUPPY RN IR PP TA e 1,692,182 ]...92.9910 |...ccvvrennnns 1,655,246 |...oeennneeenn 1,780,000 |....oeeeennnnn 1,721,012 oo (V) 12,083 [ooeeeeeiiees (VI 0 |oueeen 3.605 |...... 4.482 [MON ..... ...07/12/2022 ...|....04/15/2052 ...
UBS COMMERCIAL MORTGAGE TRUST SERIES 2019-C17
90278\1-BA-4 ..... CLASS Ad .o eeeenne e eeeennneeeeees [ e [ s | s [ TA e 1,304,237 |...89.6170 |...ccvvnennnns 1,272,567 |oceeeeeeennnn 1,420,000 |.eeeevvnnnnnns 1,339,144 [.....cooeniinnild (V) 14,844 | (VI 0 |oueeen 2.921 |...... 4.264 [MON ... |oeeemnnneraennns 3,457 oo 41,478 |....07/27/2022 ...|....10/15/2052 ...
WF-RBS COMMERCIAL MORTGAGE TRU SERIES 2013-C14
92890P-AG-9 ..... CLASS AS e e e ereee e e e eree e e ennne e eenen foeven | s 4 i | TA s 125,103 |...96.7530 |..ccvvvuunnnns 121,468 [t 125,539 [oeeeeiniinnnns 125,539 [oeeeennnnnnn (VI [V (VI 0 |oueeen 3.488 |...... 3.628 [MON ..... [oeeeeeeenieeaennns 365 |oeeeenieieeeenns 4,379 |....05/16/2022 ...|....06/15/2046 ...
WF RBS COMMERCIAL MORTGAGE SERIES 2013-C15 CLASS
92938C-AF-4 ... AS e eeeen [ e [ | e [ TA s 263,255 |...94.0000 |.....eoieeeennnnn 249,762 |..ccvvnnnenn 265,705 |[ceeeeeennnnnnns 265,705 |coeeeeeennnnnnn (VI [V (V1 0 | 4.186 |...... 4.669 [MON ..... |oeeeeeeenieeeennns 927 v 11,316 |....07/26/2022 ... |....08/15/2046 ...
WAIKIKI BEACH HOTEL TRUST SERIES 2019-WBM CLASS A
93065P-AA-9 ..... L PP PPPPTTPUPPPN FRPIPTTY [SUPrRN 4 s L AFE 9,737,500 {...99.3390 [.............. 9,933,854 [............ 10,000,000 |............ 10,000,000 [.......ccennnnnss (U [ (U 0 |..... 5.957 |...... 7.099 [MON ..o [oreermemnnnaes 28,130 [o.oeiieinnnnns 666,376 |....03/23/2023 ... |....12/15/2033 ...
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WELLS FARGO COMMERCIAL MORTG SERIES 2018-1745
94990D-AA-4 ... CLASS A 144A ... [ e | | s L ADFE e 6,653,971 [...89.1100 |.............. 6,224,324 |.............. 6,985,000 |....ccvvnnnnnn 6,780,712 |eereeeeeeen (V1 50,628 |.coeeeeeennnnnnns (VI O 0 |oueeen 3.749 |...... 4.665 [MON ..... [eeeeeeennnes 2172 I 266,213 |....09/08/2022 ... |....06/15/2036 ...
WELLS FARGO COMMERCIAL MORTG SERIES 2016-NXS5
95000C-BD-4 ..... CLASS AS .eieeieeeeeeeeemeneeeeeenne e e e eeenneneeeeens fren eee [ vnines | s feees TA o 1,121,606 |...97.6410 |.............. 1,200,983 |..oeeeeennnn 1,230,000 |-eeeeevnnnnnns 1,190,206 |-oeevvveeneeeens (V1 33,933 [ooeiiiiiins (VI 0 |oueeen 3.988 |...... TATE MON «oeee e 4,088 |..cceevennnnnns 49,052 |....11/22/2022 ...|....01/15/2059 ...
WELLS FARGO COMMERCIAL MORTG SERIES 2018-C44 CLASS
95001J-AX-5 ..... PR UUPURURPPUPRRRUPUPPT RN 4 i | TA e 1,840,912 ]...96.9210 |....covunnnnns 1,851,185 |...coeeeenn 1,910,000 |...eoeeeennnnn 1,861,202 |.eevvvvnnnenes (V) 12,462 |oeeeeeeeeeennd (VI 0 |oueeen 4.212 |...... 5.054 [MON ..... [oevemmnnaraenns 6,704 [..coeeeennnnnns 80,449 |....05/03/2023 ...|....05/15/2051 ...
WELLS FOARGO COMMERCIAL MORTG SERIES 2019-CS1
95001V-AU-4 ..... CLASS Ad .o eemene e eeenen foeven | s 4 i | TA e 4,193,141 [...91.1730 [..cceernnnnnns 3,373,383 |..covrrnannnns 3,700,000 |-eevvunnnenn 3,958,761 [..ccevenenees (VI (56,530) |-evveuneeeennnnn (VI 0 |oueeen 3.311 [...... 1.657 |MON ..... [oeeeeeeeennnnns 10,209 |..oeveeenennns 122,507 |....09/24/2020 ...|....06/15/2052 ...
WELLS FARGO COMMERCIAL MORTG SERIES 2022-C62 CLASS
95003\1-BS-6 ..... A 4AA e eeenenns [ eee [ ernnes | eenenieees [oens 1A e 1,782,287 |...92.0700 |....oeeeeennn 1,703,292 |eeveennneeens 1,850,000 |.....cceeennn 1,796,541 |ooovvnnnes (V] 6,012 [ooiiiiennnnnnnss (U 0 |...... 4.000 |...... 4.496 [MON ..... [oeeeeeennienees 6,167 [....ocevnnnnnns 74,000 [....07/18/2022 ...|....04/15/2055 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 117,343,934 [ XXX 114,707,236 123,621,188 119,608,829 0 991,769 0 0 XXX XXX XXX 340, 121 4,865,932 XXX XXX
00255E-AA-9 ..... AASET 2022 1 LLC SERIES 2022-1A CLASS A 144A .......[|... ... e | LFFE Ll 1,112,390 |...99.7900 |... .. 1,130,552 |.... 01,132,932 |.. ....1,119,348 PR 47 N | I AR | B R 6.000 |...... 6.651 | MON ..... ..2,8382 |... . 67,976 |....06/09/2022 ...|....05/16/2047 ...
00792F-AA-6 ..... AFFIRM INC SERIES 2023-B CLASS A 144A ......cccvvveenifonn e |- TAFE L .. 934,893 |. 101.4010 |... 948,097 |.... ..935,000 |.. 934,900 |-evveeeeeeennn0 [ () o0 0 e 6.820 |...... 6.917 | MON ..... . 63,767 |....09/12/2023 ...|....09/15/2028 ...
01166V-AA-7 ..... ALASKA AIRLINES 2020 TR SERIES 144A .......covvvvvvves foun one L AFFE e 1,372,894 1...99.1780 |......ounnnnn. 1,361,609 [......cceeen 1,372,894 | 1,372,894 [0 Jviiiind0 0 [0 e 4.800 |...... 4797 [FA s e 24,895 | 65,899 |....06/23/2020 ...|....02/15/2029 ...
AMERICAN CREDIT ACCEPTANCE RE SERIES 2022-4 CLASS

02529X-AC-9 ... LO R R I N LLAFE L 40,226 |. 100.5270 |.......ceunvnnnnns 40,446 |..oovvnnniiiinnnnn 40,234 o 40,232 |oeeeieeiennnd (0 L3 P 0 foorriiiiiinns 0 |..... 7.860 |...... 7.995 [MON ...o. [oevvvnnnniineennnn 158 [ 3,162 |....11/08/2022 ...|....02/15/2029 ...
AMERICAN CREDIT ACCEPTANCE RE SERIES 2023-2 CLASS

02529Y-AE-3 ..... C A i o e | 4 s L 1CFE | 2,374,913 |. 100.5330 [...uveveernnn 2,387,654 |.....oovunnnns 2,375,000 |...ccvvvnnnnns 2,374,821 |oveeniniinnnnd (U O [(C ) PR 0 foorriiiiiinns 0 |eeen 5.960 |...... 6.032 [MON ... [oevvvvnnneeennnd A7 | 141,550 |....04/21/2023 ...|....08/13/2029 ...
AMERICAN CREDIT ACCEPTANCE RE SERIES 2023-3 CLASS

02530E-AG-9 ..... D 144A o e e | 4 s L 2.CFE .| 1,649,748 |. 102.5500 |.............. 1,692,076 |...ooeeeeennnn 1,650,000 [....eevennnn 1,649,800 |...cvvvnnnnnnnns (VI O L1 2 PO 0 foorriiiiiinns 0 |..... 6.820 |...... 6.921 [MON ..... |oeeevenennnnn5,939 |oiiinnns 112,530 |....08/01/2023 ...|....10/12/2029 ...
AMERICREDIT AUTOMOBILE RECEIV SERIES 2022-2 CLASS

03065W-AF-2 ..... LY (R I N LACFE s 584,988 [. 100.8040 |.......ccvvvnnnns 589,701 |uvvueniinnnnd 585,000 [....cceevvunnnnns 584,967 [.oeeviiinnnnnnnd (VI O [ 0 foorriiiiiinns 0 |ueen 5.320 |...... 5.378 [MON ..... [oeeeeevnnnnnnnn 1,124 |, 31,122 |....06/14/2022 ...|....04/18/2028 ...
APPLEBEES |HOP FUNDING LLC SERIES 2023-1A CLASS A2

03789X-AF-5 ..... R R N 4 s L 2BFE | 1,075,000 |. 102.2580 [......cceveen 1,099,275 |ovveennnnnens 1,075,000 |..eeeeeennnnn 1,075,000 |evvennenennnns (0 [V 0 foorriiiiiinns 0 |oeeen 7.824 |...... 7.899 [MJSD ... |oeeeerinnnennn8,074 |oeennnnnnnnnns 84,108 |....03/29/2023 ... |....03/05/2083 ...
ARBOR REALTY COLLATERALIZED LO SERIES 2021-FL4

03880R-AA-7 ..... CLASS A 144A | TAFE L ...2,246,414 1. 100.0020 |......ovnnneen 2,246,467 |.... .2,246,414 |.. ... 2,246,414 RNV R | N | B RO 6.074 |...... 6.151 [ MON ..... .. 152,763 |....11/17/2021 ...|....11/15/2036 ...

04019A-AA-6 ..... ARES PRIVATE CREDIT SOLUTIONS Class A .. c|--2.BPL ... ...99.0810 |... ....25,060,909 |.... 25,293,387 |.. ...25,293,387 o0 o0 0 e 7.704 |...... 7.775 | JAJO 2,098,646 |....10/26/2023 ...|....04/09/2033 ...

04019A-AB-4 ..... ARES PRIVATE CREDIT SOLUTIONS Class B .............. . |-..3.CPL ... . 100.0000 |.......eennnns 9,197,595 |.... ....9,197,595 FRN VN R | N | B RO 9.854 |...... 9.970 [ JAJO 1,424,779 |....10/26/2023 ... |....04/09/2033 ...

04206R-AJ-3 ..... ARM MASTER TRUST LLC SERIES 2023-T2 CLASS A .. 1.FPL ..|.. . 100.9010 |..ccevvnnnnnns 2,361,080 |.... ....2,340,000 0 0 o0 e 6.573 |...... 6.659 [MON ..... .. 163,866 |....03/07/2023 ...|....02/15/2027 ...
AVIS BUDGET RENTAL CAR FUNDIN SERIES 2022-1A CLASS

05377R-FB-5 ..... B 144A .. 1.F FE ..|... ...97.6350 |... 785,962 |.... . 805,000 |.. 1 e804,8% |eeeeieieeennn0 e 21 0 0 4.300 |...... 4.342 |NON ... . 34,615 |....04/07/2022 ...|....08/21/2028 ...
AVIS BUDGET

05377R-HC-1 ..... ABA oo [ | 4 s L LAFE e 5,599,120 |. 101.9190 |......ceeee 5,707,441 |oeeeeennn 5,600,000 |eevvunnnnnnnn 5,599,146 |..eeeeeeennnnnn [ 44 0 0 e 5.780 |...... 5.851 [MON ..... 323,680 |....05/24/2023 ... |....04/20/2028 ...
AVIS BUDGET RENTAL CAR FUNDIN SERIES 2023-8A CLASS

05377R-HP-2 ... C 144A .. 2.CFE ..|... .. 329,974 |. 103.8790 |... 342,802 |.... ..330,000 |.. 829,974 oo T 0 0 7.340 |...... 7.453 [MON ..... . 24,222 |....09/12/2023 ...|....02/20/2030 ...
BXMT 2020

05608X-AA-0 ..... CLASS A 144A .. o e | s 4 s L AFE e 2,304,981 [...98.9350 |.............. 2,280,432 |.ccoernnnnnnns 2,304,981 |.eeeeeennnnn 2,304,981 |oeveueeeeeennnn (VI [V (VI 0 |oueeen 5.730 |...... 5.795 [MON ..... ...10/20/2020 ...|....11/15/2037 ...
BLACKBIRD CAPITAL AIRCRAFT SERIES 2016-1A CLASS A

09228Y-AB-8 ..... T4BA e [ e L 1GFE s 237,568 |...99.7960 |.................258,578 |....ouuiiiieennnn259,107 [oeniiinnninnnns 259,107 [eoeeeeeeennnnnnns 0 fooeeeeennn 12,824 o0 [0 | 6.500 |..... 17.156 | MON ..... ....04/03/2023 ...|....12/16/2041 ...

11044M-AA-4 ... BRITISH AIR 20 1 A PPT SERIES 144A ......covvvnnvrenns foun nn |- 1.GFE L .. 800,382 |...94.7820 |... ... 807,002 O 2,892 o0 [0 4.250 |...... 5.161 | FMAN ....08/01/2022 ...|....11/15/2032 ...

12511J-AD-7 ..... CCG RECEIVABLES TRUST SERIES 2022-1 CLASS C 144A ..[... ... .. 1.CFE ..|... .. 319,997 |...99.8240 |... ....319,995 O e 10 0 o0 e 4.670 |...... 4.715 [MON ..... ...06/08/2022 ...|....07/16/2029 ...

12511J-AE-5 ..... CCG RECEIVABLES TRUST SERIES 2022-1 CLASS D 144A ..|... ... |- 2.AFE L. ..614,912]...99.5250 |... .. ....614,924 LU R (<) N PO | I RPN | ) AN 5.400 |...... 5.462 [MON ..... ....06/08/2022 ...|....07/16/2029 ...

12563L-AS-6 ..... CLI FUNDING LLC SERIES 2020-3A CLASS A 144A ........[|... ... |- 1LFFE L .. 783,346 |...91.8650 |... . 861,300 |.. ... 805,878 0 [ 8,763 |0 o0 e 2.070 |...... 4.463 [MON ..... ....05/23/2022 ...|....10/18/2045 ...

12565K-AE-7 ..... CLI FUNDING LLC SERIES 2022-1A CLASS A1 144A .......[... ... | 1R FE L ...89.7950 |... .1,068,968 |.. O 9991 0 [0 2.720 |...... 5.049 [MON ..... ....06/27/2022 ...|....01/18/2047 ...

12565K-AG-2 ..... CLI FUNDING LLC SERIES 2023-1A CLASS A 144A ........[|... ... - 1.GFE ... . 100.0120 |... 1,318,524 |.. O e 92 o0 o0 6.310 |...... 6.412 [MON ..... ....06/07/2023 ...|....06/18/2048 ...

12807C-AA-1 ... CAL FUNDING 1V LTD SERIES 2020-1A CLASS A 144A ....[... ...l .eeeeer]| coeeeeees .. 1.F FE .. L..92.7360 |.....ovneennnnnn896,530 [oiniiiiinnnnnld 966,759 (O O [ 5 0 RN | N AU | B KN 2.220 |...... 5.677 |MON ..... ...06/01/2022 ...|....09/25/2045 ...
CANYON CAPITAL CLO LTD SERIES 2016-2A CLASS CR

13876V-AQ-8 ..... 144A |- LEFE ... ..609,878 |. 100.0650 |... 610,39 |.... . 610,000 |.. ....609,894 |....oiiiiiiinnn0 e 10 0 0 7.109 |...... 7.176 | JAJO ....04/08/2022 ...|....10/15/2031 ...

141312-AE-8 ..... CARBONE CLO LTD SERIES 2017-1A CLASS B 144A .. 1.BFE ..|.. .. 621,180 |. 100.2070 |... 631,302 |.... . 630,000 |.. ....624,205 ..o 0 e 1194 0 0 6.679 |...... 6.990 [ JAJO ...04/14/2022 ...|....01/20/2031 ...
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142921-AH-8 ..... CARMAX AUTO OWNER TRUST SERIES 2023-2 CLASS D ......feee ee]eeeen | s L2BFE L 129,996 |. 102.1730 [......ovvnneennn 132,825 |ovvinniininn 130,000 |ovvveeniiiiinnnnn 129,993 [oenvviivineennl0 oo (D eeiiinnl0 [0 e 6.550 |...... 6.639 [MON ..... [oeeeerenniriinns 378 [ 8,515 |....04/19/2023 ...|....10/15/2029 ...
14317H-AG-6 ..... CARMAX AUTO OWNER TRUST SERIES 2022-2 CLASS D ......[|... ... |- 1L.EFE ... .. 234,978 |...99.4090 |... ..235,000 |.. 284,989 |0 e 10 0 0 4.750 |...... 4.799 [MON ..... . 11,163 |....04/21/2022 ...|....10/16/2028 ...
14318X-AG-0 ..... CARMAX AUTO OWNER TRUST SERIES 2023-4 CLASS D ......[|... ... .. 2.BFE ..|... .. 244,933 |. 103.7640 |... ..245,000 |.. 288,938 0 B 0 0 7.160 |...... 7.272 [MON ..... . 17,542 |....10/12/2023 ... |....04/15/2030 ...
CARVANA AUTO RECEIVABLES TRUST SERIES 2022-P2
14686J-AE-0 ..... CLASS B .| 1.BFE ..|... .. 193,661 |. 100.2670 |... 195,520 |.... ..195,000 |.. 194,338 [oovevivvennnn0 v 281 o0 [0 e 5.080 |...... 5.298 [MON ..... ....06/19/2022 ...|....04/10/2028 ...
14855\-AA-4 ... CASTLELAKE SECD AVIATION .. e | eevevnen | LEPL Ll 1,618,811 [...98.8580 |... ..1,621,277 |.... . 1,640,004 |.. e 1,621,022 [0 e 1,356 [0 [0 6.500 |...... 6.823 [MON ..... ....04/26/2023 ...|....07/31/2036 ...
156945-AC-1 ..... CERBERUS SERIES 2024-3A CLASS B 144A ......ooevvvvvens foen e nnnnns 4 s L ACFE e 2,360,000 |. 100.4420 |.............. 2,370,431 |..oovvnnennnns 2,360,000 |.....ccvunnnns PRIV [V[V I R | R FOPRPN | Y R | R RPN | B R, 7.282 |...... 7.346 | AL ... ...06/23/2024 ...|....07/15/2036 ...
CHESAPEAKE FUNDING |1 LLC SERIES 2023-1A CLASS D
165183-CY-8 ..... LR S R s L 2BFE s 104,979 1. 100.7110 [..ccevvuennnnnnns 105,747 e 105,000 |.evveenniiinnnnnn 104,982 [ooovvvvvineennnd0 o [0 0 6.690 |...... 6.786 | MON ..... ...04/19/2023 ...|....05/15/2035 ...
COLLEGE AVE STUDENT LOANS SERIES 2021-A CLASS C
19424K-AD-5 ..... LR S R s LFFE L 168,002 |...91.4930 |...ooeviiiinnnnnn 172,971 [oeeiiiiiininnns 189,054 |..ccovvnnnnnnnns 171,726 |oveveeeeeeennnn0 oo 2,131 |0 0 s 2.920 |...... 5.803 [MON ..... ...03/28/2023 ...|....07/25/2051 ...
COLONY AMERICAN FINANCE LTD SERIES 2020-2 CLASS B
21872V-AD-4 ..... RN S R s LLAFE L 643,779 |...97.8870 |.................636,266 |................ 650,000 |.oeevvunnniennnns (CLICN: v ISR | R R () I AR | B RPN | ) RN 4.244 |...... 4,489 [MON ..... |eeeeeennriinns 2,299 | 27,586 |....05/17/2022 ...|....06/15/2052 ...
CREDIT ACCEPTANCE AUTO LOAN TR SERIES 2023-1A
224927-AE-3 ... CLASS C 144A .eeviiiiiiiiiiiiiiiin e foee e | s 4 s L AGFE e 249,955 |. 103.5830 |....euunireennnnn258,957 foiiiiiinnnnnn 250,000 [...oeevevnnnnnnns 249,963 |.evvniiiinnnnn0 o8 0 0 7.710 |...... 7838 |MON ..o |ovvnnniiiiiinnnnns 857 [ooeiiiiiinnnnns 19,275 |....03/08/2023 ...|....07/15/2033 ...
CREDIT ACCEPTANCE AUTO LOAN TR SERIES 2023-2A
22537E-AE-5 ... CLASS C 144A |- LEFE ... 1,709,923 |. 102.7480 |... .1,710,000 |.. 1,709,867 a0 e (3 [0 0 7.150 |...... 7.256 .. 122,265 |....05/17/2023 ...|....09/15/2033 ...
22823K-AY-0 ..... CROWN CITY CLO SERIES 2020-2A CLASS CR 144A . .. 2.CFE .. 485,050 |...99.8830 |. ..545,000 496,279 |.. .8.204 . 48,260 |....06/15/2022 .. 04/20/2035 ...
23345A-AG-8 ..... |DT AUTO OHNER TRUST SERIES 2022-2A CLASS D 144A . L 2.AFE .. .100.1260 |. . 900,000 .899,884 |.. .5.460 |.. . 49,140 |....05/12/2022 ...|....03/15/2028 ...
2334501-AD-7 ..... [DT AUTO OWNER TRUST SERIES 2023-3A CLASS D 144A . . .. 2.BFE .. . 103.1410 |. .609,922 |.. e 7120 .. . 43,432 |....07/11/2023 .. 05/15/2029 ...
23346C-AG-3 ... DT AUTO OWNER TRUST SERIES 2023-2A CLASS D 144A ... [... ... .. 2.BFE ..|... . 102.1130 |... 1475073 [0 e (3,130) [0 [0 6.620 . 97,314 |....05/04/2023 ...|....02/15/2029 ...
EDUCATION FUNDING TRUST SERIES 2020-A CLASS A 144A
28141P-AA=3 .oes e rrrrneeeeneena foen een e | e L TAFE 73,540 [...92.0670 |[.....ccvvnnnnnnnns 73,593 |ovviiiiieiiiinnn 79,935 |oueiiiiiiinnnnns 76,430 [ooovieveninennn0 e 1,487 [0 0 s 2.790 |...... T.O12IMON coeve [ 7/ PO 2,230 |....12/16/2022 ...|....07/25/2041 ...
EDVESTINU PRIVATE EDUCATION LO SERIES 2022-A CLASS
28165A-AA-T ..... AAA L o || LLAFE L 438,252 ...99.0710 |ooevvvniiiinnnnn 45,198 [ 49,371 |ovvveiiiiiiinnn 441,405 |oeevenniieinnnnn0 oo 1,367 |0 0 5.250 |...... 6.023 [MON ..... [oeeeeeeniniininns 393 | 23,592 |....09/19/2022 ... |....11/25/2040 ...
ELFI GRADUATE LOAN PROGRAM L SERIES 2022-A CLASS A
28628C-AA-4 ..... T4A e [ e LLAFE L 447,525 |...95.8350 |...euuniiiiinnnnn 428,899 |....covvnnnnnns 754 | 447,532 veveiieinnnnn0 e (@) |0 0 4.510 |...... 4.552 |MON ... fornniiiiiiniinns L 20,184 |....06/09/2022 ...|....08/26/2047 ...
ENCINA EQUIPMENT FINANCE SERIES 2022-1A CLASS C
20252V-AD-7 ... LR S R s LADFE e 639,969 [...99.5270 |.....ccevvnnnnnns 636,972 |ovveniiiiiinnnn 640,000 |..oevvunnniinnnns 639,944 |ooeveeviiiinnnnn0 oo (20) |0 [0 5.460 |...... 5.521 [MON .ooe ovviiiiiniiees 1,653 [ 34,944 |....06/09/2022 ... |....06/15/2029 ...
EXETER AUTOMOBILE RECEIVABLES SERIES 2022-2A CLASS
301660-AF-6 ..... D... P P 1.F FE . .. 114,995 |...99.6450 |... 114,592 |.... . 115,000 |.. LG 14,994 0 [ 2 0 0 4.560 |...... 4.603 [MON ..... ...04/12/2022 ...|....07/17/2028 ...
30166Y-AF-9 ..... Y (R R N L 2.CFE | 1,707,471 . 101.5350 [...eveeeeennnn 1,746,395 |oooveennnnnnns 1,720,000 |...oeevennnn 1,715,764 |ooevvnnnennnnnl0 2,459 0 fennnnl0 s 6.760 |...... 7.088 | MON ..... 116,272 |....06/14/2022 ...|....09/15/2028 ...
EXETER AUTOMOBILE RECEIVABLES SERIES 2023-2A CLASS
30168C-AF-5 ..... D... P P . |- 2.BFE ..|... .. 504,904 |. 101.6230 |... 513,194 |.... ..505,000 |.. 504,930 |oeveiniiiiennn0 [ 18 0 0 6.320 |...... 6.408 | MON ..... . 31,916 |....05/09/2023 ...|....08/15/2029 ...
FIRS
32058K-AD-1 ..... CLASS D 144A .eeviiiiiiiiiieiieiin e ceeeennns foe e | s 4 s L 2AFE L 429,972 |. 104.9710 |oeeveenniiiinnnnn 451,375 |.ooiiiiis 430,000 ...ooevivnnnnnnns 429,966 |..evuuniiiiennnnd (0 L3 P 0 foorriiiiiinns 0 |..... 8.710 |...... 8.869 |MON ..... |oeeeeiriiinnnnn 1,665 [ooiiiiiiinninns 37,453 |....10/25/2022 ...|....10/16/2028 ...
FIRSTKEY HOMES TRUST SERIES 2022-SFR2 CLASS D 144A
BB7BTP-AG-3 v | eveeereereeeereieesseeeseesse ettt e e | e | e 2B FE s 985,654 |...96.7200 |....cvoeene 1,080,071 |-vovreene 1,065,000 [..ovucvuenene 1,020,964 |-vocvirreinen 0 fooveeenne 14,758 | (1 0 [ 4.500 |...... 6.255 [MON oo fovoeeircirnnes 3,994 [ 47,925 |....06/15/2022 ... |....07/17/2039 ...
FIRSTKEY HOMES 2020 SFR1 TRUST SERIES 2021-SFR2
33767T-AC-4 ..... CLASS B 144A ...iiiviiiiiiiiiiineeeceeieeeccevnieee oo ven | s 4 s LADFE e 675,049 [...94.4090 |.......ccevnnnnns 769,437 |ouveeiiiiiinnnn 815,000 |.oevvvunnninnens 748,811 |.oovvinis (U STV AN 0 foorriiiiiinns 0 |ueen 1.607 |...... 6.686 |MON ... |oceeeeriiiinnnnns 1,001 oo 13,007 |....10/20/2022 ... |....09/17/2038 ...
FIRSTKEY HOMES 2020 SFR1 TRUST SERIES 2021-SFR1
33767W-AE-3 ..... [0S O T RN (e It N L EFE i 1,961,439 |...94.6590 |.............. 2,096,693 |.............. 2,215,000 |[...cevvvnnnnns 2,087,086 |.eevvunneernnnnnn (U 71,934 |ooereniinnnd 0 foorriiiiiinns 0 |ueen 1.888 |...... 5.616 |MON ... |oeeeeiiiiinnnnns 3,485 |ovueeiiiiinn 41,819 [....05/03/2023 ...|....08/17/2038 ...
FIRSTKEY HOMES TRUST SERIES 2021-SFR1 CLASS E1
33767W-AJ-2 ..... T4A o e | 2.BFE ... .. 1,611,277 1...95.1190 |..eevennnnnens 1,792,997 |.... .1,885,000 |.. 1,761,229 [0 ]l 68,603 [0 [0 2.389 |...... 6.676 | MON ..... ....09/19/2022 ...|....08/17/2038 ...
338340-AG-T7 ..... 522 FUNDING CLO LTD SERIES 2019-4A CLASS DR 144A .. |- 1.CFE ..|... .. 1,118,178 |. 100.2960 |.............. 1,188,509 |.... .1,185,000 |.. 1,140,245 |0 9,520 [0 [0 e 8.591 [...... 9.931 | JAJO ... ...06/23/2022 ...|....04/20/2030 ...
FOCUS BRANDS FUNDING LLC SERIES 2023-2 CLASS A2
34417R-AC0 ..... T4A e eeeenn [ | e 4 s L 2BFE |t 495,000 . 105.3400 |......ccevuunnnns 521,434 |.oooeenis 495,000 |....ceeeennnnnnns 495,000 [....cceeennnnnnns (VI [V (V1 0 e 8.241 |...... 8.326 [JAJD ... |eeeeiiiieieeene 6,912 | 37,507 |....11/10/2023 ...|....10/30/2053 ...

FORD CREDIT AUTO LEASE TRUST SERIES 2023-B CLASS D
B4B20N-AH-3 .| e | | e | e DIGFRE 349,917 |. 102.0350 |................. 357,122 foveeeeennns 350,000 J..oeeeennneeenn 349,962 [....ooennnnnnns 0 fooeeeaennns 2 | 0 oo, 0 ... 6.970 |...... 7.081|MON ooee e 1,084 ... 24,395 |....09/14/2023 ...)....06/15/2028 ...
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FOUNDATION FINANCE TRUST SERIES 2023-2A CLASS A
35042R-AA-4 ... T4A e [ || L AFE et 420,418 [. 102.9780 |.....cevvvnennnns 432,993 o 420,472 eeeeeeeeeeennnn 420,423 |oeeeeieeenn (VI LI (VI O 0 e 6.530 |...... 6.620 |MON ... |oveeneeeeinnnnns 1,220 [ooeeiieeiinnnns 27,457 |....09/20/2023 ...|....06/15/2049 ...
FOUNDATION FINANCE TRUST SERIES 2023-2A CLASS B
35042R-AB-2 ... T4A e [ || LADFE s 199,945 . 102.0810 |....eeeeevnnnnnns 204,162 |oeeeeeeeeennnnn 200,000 [oeeeevrnnneeeees 199,954 |....oeeeennnnnnn (VI LT (VI 0 |..... 6.970 |...... 7.076 [MON .ooe. |vvnneeeeeennnnns (<70 I 13,940 [....09/20/2023 ... |....06/15/2049 ...
FRONTIER ISSUER LLC SERIES 202 SERIES 2023-1 CLASS
35910E-AA-2 ..... A2 e [ e | | L FFE e 3,807,420 |. 101.7740 |....cevnnnnnnt 4,030,242 |..coevnnnnnnns 3,960,000 |...ccevvennnns 3,844,919 |o.oeeiiieenn (V) 27,228 |eereeeeeean (VI 0 |..... 6.600 |...... 7.653 [MON ..... ...08/01/2023 ...|....08/20/2053 ...
GLS AUTO RECEIVABLES TRUST SERIES 2022-2A CLASS D
36265N-AE-3 ..... T4BA e [ | L 2AFE e 1,594,967 |. 100.9770 |....c.eunnnnn. 1,610,576 |..ccevvnnnnnns 1,595,000 |.eevevvnnnnnns 1,594,906 |.......cevnnnnnn (V) IO (21) |eeeeeeeeennnd (VI 0 |..... 6.150 |...... 6.228 [MON ..... ...06/07/2022 ...|....04/17/2028 ...
GLS AUTO RECEIVABLES TRUST SERIES 2023-2A CLASS D
379928-AJ-3 ... T4BA e [ | L 2.CFE (. fooiieins 379,898 . 101.4080 |................. 385,349 |..........cce. 380,000 |-eeeerrnnnaeeees 379,930 |eeveiieeeennn0 [ 24 |0 0 6.310 |...... 6.400 | MON ..... ...05/09/2023 ...|[....03/15/2029 ...
40441T-AE-9 ..... HPEFS EQUIPMENT TRUST SERIES 2022-2A CLASS C 144A |... ... e | TAFE Ll .. 139,976 |...99.8860 |... . 140,000 |.. 139,992 |0 B 0 0 4.430 |...... 4.475 [MON ..... ....06/17/2022 ...|....09/20/2029 ...
40441T-AF-6 ..... HPEFS EQUIPMENT TRUST SERIES 2022-2A CLASS D 144A |... ... oo | eeveenen | LA FE Ll .. 104,978 |...99.9940 |... . 105,000 |.. 104,993 o0 T 0 0 4.940 |...... 4.997 [MON ..... ....05/17/2022 ...|....03/20/2030 ...
40486J-AC-1 ..... HIN TIMESHARE TRUST SERIES 2022-A CLASS C 144A ... [......]eeeeeer]| coeeeenis L2BFE L 195,869 |...99.1750 [.......ooveern 194,257 |oneinnnininnnnn 195,872 [.ovvvveninnns JICICTR(CICT RN | B AR v AU | ) RPN | I 5.580 |...... 5.644 [MON ..... ...06/25/2022 ... |....05/15/2041 ...
HERTZ VEHICLE FINANCING LLC SERIES 2023-4A CLASS A
42806M-CE-7 ..... LR S R s L LAFE e 2,998,890 |. 102.7820 |.............. 3,083,470 |ouunierinnnnn 3,000,000 |.eevvunnienns 2,999,057 |ouvuunniiiiinnnnd (U O 126 [ 0 foorriiiiiinns 0 |..... 6.150 |...... 6.235 [MON ..... ...08/17/2023 ...|....03/25/2030 ...
HILTON GRAND VACATIONS TRUST SERIES 2022-1D CLASS
432838-AB-9 ..... B 144A Lo [ || LAGFE L 31,576 |...97.9870 |.....ccvvvnrnnnnns 30,946 |..eevviniiiinnnnn 31,581 [ 31,577 [ (0 [V 0 foorriiiiiinns 0 |..... 4.100 |...... 4.138 [MON ..... ...04/12/2022 ...|....06/20/2034 ...
HILTON GRAND VACATIONS TRUST SERIES 2023-1A CLASS
432917-AC-6 ..... Lo R (S I N L2BFE L 58,768 |. 101.8460 |..........ccevnnnn 59,862 |.....euiiiiinnnnn 58,777 [oeveeiiiniens 58,769 [...ccvvvnnnnnns (0 L 0 foorriiiiiinns [V P 6.940 |...... 7.043 [MON ..... ...08/01/2023 ...|....01/25/2038 ...
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2 CLASS
43732V-AA-4 ..... B 144A Lo o | 4 s L ABFE | 1,154,720 |...94.1010 |......ounnnnns 1,184,113 [ 1,258,337 [oooeeiiiinnnnn 1,210,950 |.oovvvvinnnennns (U 21,867 [oooeeeiiirnnnnnn 0 foorriiiiiinns 0 |ueen 2.302 MON ..... ...06/02/2022 ...|....12/17/2026 ...
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2 CLASS
43732V-AE-6 ..... D 4AA oo o e || L AGFE e 206,242 [...94.1190 [.ooevvirnnnnnnns 221,498 |[...ooevnnennnn 235,338 |oenniiiiiinnn 24 I I (U O 6,203 |o.eeeniiiinnnnd 0 foorriiiiiinns 0 |ueen 2.652 MON ..... ...06/16/2022 ...|....12/17/2026 ...
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2 CLASS
43732V-AG-1 ..... E1144A Lo .. 2.BFE ..|... .. 305,714 ]...94.1300 |... 320,982 |.... 824798 0 [ 7,363 0 0 2.852 MON ..... ....06/11/2022 ...|....12/17/2026 ...
44328U-AF-3 ... HPEFS EQUIPMENT TRUST SERIES 2023-2A CLASS D 144A .. 2.BFE ..|... .. 274,968 |. 102.4450 |... 281,725 |.... 218,972 o0 D 0 0 6.970 MON ..... ...09/19/2023 ...|....07/21/2031 ...
JACK IN THE BOX FUNDING LLC SERIES 2022-1A CLASS
466365-AD-5 ..... [A2] 144A ..... .2.BFE .. 1,998,697 |...95.0380 |. ..2,130,325 |. . 2,241,540 .2,086,139 |.. .3.445 FMAN ... ....08/29/2023 .. 02/26/2052 ...
486620-AA-8 ..... KAYNE SR CR FD RATED NT FEEDER .. 2.AFE .. . 27,000,000 |. 100.0000 |. .27,000,000 |. 27,000,000 27,000,000 |.. ... 7.340 |.. FMAN ... ....12/16/2024 .. 11/15/2034 ...
486620-AB-6 ..... KAYNE SR CR FD RATED NT FEEDER ... .. 3.AFE ..|... .... 11,250,000 |. 100.0000 |... ....11,250,000 |.... ...11,250,000 |.. 11,250,000 [...neeeeeenieen0 o0 0 o0 e 9.340 FMAN ... .. 135,302 |... .. 395, ....12/16/2024 ...|....11/15/2034 ...
LAD AUTO RECEIVABLES TRUST SERIES 2023-3A CLASS C
50168B-AE-8 ..... T4A e [ || L EFE et 599,869 . 102.2520 |......cccvvnnnnns 613,511 |oeeeiiieeinnn 600,000 |-eeeevrunnaeaeens 599,898 |..evuuieeeennnd (VI O P PO (VI 0 e 6.430 L0 1,715 | 38,580 |....08/16/2023 ...|....12/15/2028 ...
LADDER CAPITAL COMMERCIAL MOR SERIES 2021-FL3
50190F-AA-9 ..... CLASS A 144A .. o e | s 4 s L AFE e 1,077,323 |...99.9740 |....c.oeeennn. 1,077,045 |......cce 1,077,328 |.oeeeenninnnns 1,077,323 |ooeeeeiieeees (VI [V (VI 0 |..... 6.174 L0 O, 3,510 |oeeeeneeeeeee 74,173 |....11/16/2021 ...|....11/15/2038 ...
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-FL6
55283T-AA-6 ..... CLASS A 144A .. o e | s 4 s L AFE e 1,284,217 |...99.9400 |......oennnnn. 1,283,444 |.............. 1,284,217 |ooeeennnennns 1,284,217 |ooeeeinieeees (VI [V (VI 0 e 6.241 |...... 6.297 [MON ... |oeeemnnnaeaeenes 3,562 |oeeeeeeeaeeee 83,754 |....06/10/2021 ...|....07/16/2036 ...
MF1 MULTIFAMILY HOUSING MORTG SERIES 2022-FL8
55284J-AA-T ..... CLASS A 144A .. o e | s 4 s L LAFE e 5,751,172 |...99.8780 |....ccvvunnnnt 5,971,811 | 5,979,126 |...eeeeennn 5,972,638 |...coeeeeevnnnnn0 [oeneennn 104,928 |0 o0 e 5.732 |...... T.977 [MON ceeee e 14,280 [.ooeeeeennnnns 397,941 |....10/04/2022 ...|....02/19/2037 ...
55400U-AA-1 ..... MVW OWNER TRUST SERIES 2022-1A CLASS A 144A ........[... ... .. 1.AFE ..|... ...97.8860 |... 1,170,849 |.. 1,134,625 [0 e 4918 0 0 4.150 |...... 5.025 [MON ..... . 48,590 |....06/12/2023 ...|....11/21/2039 ...
55400U-AC-7 ..... MVW OWNER TRUST SERIES 2022 1A CLASS C 144A ........[... ... e | vevevennn | 2.BFE L. ...97.6160 |.....evnneeeennn350,782 |onenniiiennnnnnn 859,350 |iiiiiii 389,286 e 0 B 0 [0 e 5.230 |...... 5.291 [MON ..... . 18,794 |....05/12/2022 ...|....11/21/2039 ...
55400V-AC-5 ..... MVW OWNER TRUST SERIES 2022-2A CLASS C 144A ........foee o] eeeien| coeeeenes ..2.BFE .. 0 102.4120 |..ooeeniiennnnnnn 83,344 | 81,381 81375 0 0 0 [0 7.620 |...... VAL 10\ R FRR 189 [ 6,201 [....10/25/2022 ... |....10/21/2041 ...
MARLETTE FUNDING TRUST SERIES 2023-2A CLASS B 144A
S7T109L-AB-9 .oee [ eeeeeeiee e [ | LADFE e 482,202 |. 100.5670 482,239 |ooeveniieennnnnn 882,189 [0 e (D) [0 0 6.540 |...... 6.628 |MON ... |oeeeeeeiiennnnnn 1,402 [ooiiiiiinnnnns 31,538 |....04/24/2023 ...|....06/15/2033 ...
METRONET INFRASTRUCTURE ISSUER SERIES 2024-1A
59170J-AG-3 ..... CLASS A2 144A ..o [ e | 1R FE L ... 99,986 |. 101.9990 |... . 100,000 |oeevvvinneieennnn 99,990 fonniiiiiinnnl0 e o0 [0 e 6.230 |...... 6.314 [MON ..... ...4,793 |....03/06/2024 ...|....04/20/2054 ...
59801M-AL-2 ..... MIDOCEAN CREDIT CLO SERIES 2018-8A CLASS A1R 144A |... ... |- TAFE L .. 624,821 |. 100.1590 |... 624,821 oo 624,821 |0 0 [0 0 e 6.440 |...... 6.492 [FMAN ... . 41,904 |....03/26/2021 ...|....02/20/2031 ...
62848F-AJ-1 ..... MYERS PARK CLO LTD SERIES 2018-1A CLASS C 144A ....[... ... e | LFFE Ll .. 583,908 |. 100.2910 |... ..585,000 |.oevvvinnennnnnnn 584,269 [0 e 147 0 [0 6.929 |...... 7.023 | JAJO ... . 45,607 |....04/05/2022 ...|....10/20/2030 ...
62848P-AC-4 ..... MVW OWNER TRUST SERIES 2023-1A CLASS C 144A ........[... ... e | vevevnnnn | 2.BFE L. ..711,861 |. 100.2950 |... ST e TTBB0 [0 0 [0 0 e 6.540 |...... 6.629 [MON ..... . . 46,559 |....04/04/2023 ...|....10/20/2040 ...
62879H-AA-8 ..... NB DIRECT LENDING Senior Notes Class A ......ccoooves foee ven]unnnnns 4. L2.0PL L 33,263,000 . 100.0000 |............. 33,263,000 |............. 33,263,000 |.............33,263,000 |......cooeeeeen0 fooeiiiiiiinnnnn0 il o0 s 4.000 |...... 4.019 [FMAN ... [oveeeennnnnns 203,274 |............ 2,382,436 |....09/24/2024 ...|....12/30/2033 ...
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62879H-AC-4 ..... NB DIRECT LENDING Senior Notes Class B ........ccoees foee ven ] vunnnns 4 s LAAPL e 13,859,583 |. 100.0000 |............. 13,859,583 |.....evunnnns 13,859,583 |.....ceeee 13,859,583 [....oeiiivnnnnnn (0 [V 0 foorriiiiiinns 0 |..... 4.000 |...... 4019 [FMAN ... [ooeeeeiiinnnns 84,697 |............ 1,223,456 |....00/24/2024 ... |....12/30/2033 ...
NAVIENT STUDENT LOAN TRUST SERIES 2019-FA CLASS A2
63935C-AB-7 ..... LN R R s LLAFE L 318,419 [...94.9550 |[......ccevnnnnnns 317,953 |.ooiiiiies 334,847 |oevreiiiiiinnns 324,668 |...........e.... (U 2,372 o 0 foorriiiiiinns [V P 2.600 |...... 4.286 [MON ..... [oeeeevnnniiininns 387 [ooeeeiiiiiiinnns 8,706 |....06/28/2022 ... |....08/15/2068 ...
NAVIENT STUDENT LOAN TRUST SERIES 2020-BA CLASS A2
63941G-AB-0 ..... RN R IR s LLAFE L 512,543 |...94.1740 |..oeeiiiinnnnnn 514,259 | 546,075 [.oeevvivnnnnnnns 526,112 [cooeiiiinnnnnnnnd (U 4,939 |, 0 foorriiiiiinns [V P 2.120 |...... 4331 [MON .oee [oreeiiiiiiieees 1T P 11,577 |....06/22/2022 ... |....01/15/2069 ...
NAVIENT STUDENT LOAN TRUST SERIES 2021-A CLASS B
639428-AB-0 ..... R R N 4 s L ABFE s 610,132 |...75.8270 |.....cvvvnnvnnnns 576,282 |ouvuuniieiiinnnn 760,000 |.oeevvnnninnnns 640,167 |...covvnnnnennns (U 14,108 [.oooevvnennens 0 foorriiiiiinns 0 |ueen 2.240 |...... 5.076 [MON ... |ovvvnnniiiiiinnnnns V£ 70N 17,024 |....05/11/2023 ... |....05/15/2069 ...
NAVIENT STUDENT LOAN TRUST SERIES 2021-FA CLASS A
63942G-AA-1 ..... LR S R s LLAFE e 1,318,746 |...87.3070 [..eveeeennnn 1,346,365 |..eovennnnnnns 1,542,111 |t 1,355,197 [oooiiiiiinnnnnnnd (U 21,99 |ooeeeineiiinnnnd 0 foorriiiiiinns 0 |ueen 1.110 |...... 4.821 [MON ..ooo [oreviiiiiiieies (-] ) O 17,117 |....06/06/2023 ... |....02/18/2070 ...
NAVIENT STUDENT LOAN TRUST SERIES 2023-BA CLASS B
63942T-AC-9 ... 144A |- 1.CFE ... . 102.7940 |... 663,023 |.... ..645,000 |.. 644,942 |.ooeiiiiinnnn0 oo (D 0 0 7.230 |...... 7.340 [MON ..... ....10/11/2023 ...|....03/15/2072 ...
67113D-AW-4 ..... OZLM LTD SERIES 2019-24A CLASS A1AR 144 .. 1.AFE ..|... . 100.1500 |... ..2,880,787 |.... .2,876,472 |.. 2,876,472 o0 0 0 o0 6.674 |...... 6.727 | JAJO ... ...09/10/2021 ...|....07/20/2032 ...
ONEMAIN FINANCIAL ISSUANCE TR SERIES 2022-S1 CLASS
68267H-AD-9 ..... D 4AA Lo [ . |--2.BFE ..|... .. 349,955 |...98.0920 |... 343,322 |.... ..350,000 |.. 349,968 |0 e T 0 0 5.200 |...... 5.258 [MON ..... ....04/21/2022 ...|....05/14/2035 ...
69688F-AJ-9 ..... PALMER SQUARE CLO LTD SERIES 2021-3A CLASS B 144A |... ... .. 1.CFE ..|... .. 602,175 |. 100. 1060 620,657 |.... . 620,000 |.. 807,250 |oeeeiiiiiinnnn0 1,985 |0 0 6.559 |...... 7.042 | JAJO ... ...06/03/2022 ...|....01/15/2035 ...
PALMER SQUARE LOAN FUNDING LTD SERIES 2022-2A
69701N-AC-0 ..... CLASS A2 144A ... [ e || LLAFE L 645,000 |. 100.1810 |...ccvvvunnnnnens 646,165 |......eeeeennnd 645,000 |........coennnnn (SIS 0LV[V I R | R RSN | Y AR | B RPN | ) RN 7.201 |...... 7.260 |JAJO ..ot |eeeniiiiiens 10,064 [...ccovvnnnnnns 47,311 |....04/14/2022 ...|....10/15/2030 ...
PLANET FITNESS MASTER ISSUER L SERIES 2022-1A
72703P-AD-5 ..... (IS 7 SR (e I N L 2BFE | 1,678,022 |...96.0880 |[.............. 1,775,472 | 1,847,750 |.oovvvnnnnnnns A< (O O AR 1Y T AR | N RN | ) RN 3.251 |...... 8.648 |MJSD ... |oeeeiiiiiiiinnns 4,338 | 60,070 |....05/04/2023 ... |[....12/05/2051 ...
PLANET FITNESS MASTER ISSUER L SERIES 2024-1A
72703P-AG-8 ..... CLASS A211 144A 2.BFE 2,059,838 |...99.5360 |... ..2,080,277 |.... .2,059,838 |.. 02,059,838 [...iiiiiiiiennn0 0 0 0 6.237 |...... 6.279 | MJSD ... .61,738 |....06/06/2024 ...|....06/05/2054 ...
73742Y-AC-9 ..... POST CLO LTD SERIES 2022-1A CLASS B 144A . 1.CFE . .. 728,575 |. 100.2190 |... 756,650 |.... 734,640 |.oooeeeeenneeen0 e 1,628 [0 o0 e 7.182 |...... 7.785 | JAJO ... . 55,692 |....06/03/2022 ...|....04/20/2035 ...
PRESTIGE AUTO RECEIVABLES TRUS SERIES 2023-1A
74113G-AL-7 ..... CLASS D 144A ... 2.BFE .. 474,921 |. 101.2470 |... 480,925 |.... L ATA940 0 e 12 0 [0 6.330 |...... 6.417 | MON ..... . 30,068 |....05/02/2023 ...|....04/16/2029 ...
PRESTIGE AUTO RECEVABLES TRUST SERIES 2022-1A
T4113R-AL-3 ..... CLASS D 144A ..o eeeeennee oo cen | e | s L 2BFE | 1,265,646 |. 102.8780 |.............. 1,311,694 |..cooeeee 1,275,000 [oeeveennnnnnns 1,271,346 |ooeevnieeeeenn0 [ 2,819 0 [0 e 8.080 |...... IEYRT 110 R E 4,579 |oeeeeaeeee 103,020 |....10/14/2022 ...|....08/15/2028 ...
PROGRESS RESIDENT IAL TRUST SERIES 2023-SFR2 CLASS
74331G-AC-3 ..... B 144A 1.DFE. .. 137,867 |...96.6220 |... 144,933 |.... . 150,000 |.. 140,418 0 e 2,071 0 [0 4.500 |...... 6.403 [MON ..... ...6,750 |....09/19/2023 ...|....10/17/2028 ...
PROGRESS RE
74332Y-AG-4 ..... T4A e [ || L 2.CFE | 1,177,639 |...99.8120 |.....cceeen 1,182,776 |.ceeerenennnns 1,185,000 |...eoeeeennnnn 1,179,674 |.oovveeees (V) IO 847 | (VI 0 |oueeen 5.734 |...... 5.890 [MON ... [eeereeeereennns 5,662 |.eeuuuieeaannne 67,948 |....06/10/2022 ...|....06/17/2039 ...
PROGRESS RESIDENTIAL TRUST SERIES 2021-SFR4 CLASS
T4333E-AB-8 ..... B 144A .. 1.BFE ..|... .. 614,954 |...96.4500 |... 655,861 |.... . 680,000 |.. L..655,751 |0 [ 16,328 |0 [0 | 1.808 |...... 4.461 [MON ..... . 12,294 |....06/02/2022 ...|....05/17/2038 ...
PROGRESS RE
T4333E-AD-4 ... D 144A L 1GFE e 1,060,165 |...96.9670 |.......cceenen 1,190,757 |ooeeeeeeennnn 1,228,000 |-eeevvvnnnnnns 1,156,089 |.oevvvveeneeens (V) YOI T (VI 0 |oueeen 2.309 |...... 6.783 |MON ... |oveeeeeeinnnnns 2,363 |oeeeeeeeeenes 28,355 |....09/07/2023 ...|....05/17/2038 ...
PROGRESS RESIDENT IAL TRUST SERIES 2021-SFR6 CLASS
T4333H-AE-5 ... C 1A e foe e | | L EFE et 455,619 |...95.6690 |......ccevnunnnns 526,179 |oevveneeeeennnd 550,000 [.....ccevnnnnnnns 506,848 |..........e...... (V) 25,232 [ooeeeiiiiees (VI 0 |oueeen 1.855 |...... 7289 [MON .ooe [oeeeeiinieeeeeene 850 [ooeeeeeeennnnns 10,208 |....11/17/2022 ...|....07/17/2038 ...
ROCKFORD TOWER CLO LTD SERIES 2017-1A CLASS BR2A
TT340E-AY-2 ..... T4A e [ || L ACFE s 627,856 |. 100.0960 |....cevvunenenn 635,609 629,903 |..eveuneeeennnd (V) IO 758 foeeeeeeennnnn (VI 0 |oueeen 6.529 |...... 6.736 |JAJO .ooe |oeeniiieiieinans 8,292 |oeeiiieeeeee 46,915 |....04/11/2022 ...|....04/20/2034 ...
SCF EQUIPMENT TRUST LLC SERIES 2022-2A CLASS C
78397W-AE-6 ..... T4A e [ || L EFE et 235,171 [. 101.9480 |.....cevvvnennnns 249,772 238,943 |oeeveieeeennd (V) IO 656 |.eeeeeeennnnnns (VI 0 |..... 6.500 |...... 7.594 [MON ..oco foeeeemnnieeeeenes 487 | 15,925 |....11/08/2022 ... |....08/20/2032 ...
SFS AUTO RECEIVABLES SECURITIZ SERIES 2023-1A
78398A-AG-8 ..... CLASS C 144A |- 1L.EFE ... .. 439,981 |. 102.2630 |... 449,955 |.... 839,977 o0 T 0 0 5.970 |...... 6.044 [MON ..... ....06/22/2023 ...|....02/20/2031 ...
78433X-AA-8 ..... STONEPEAK SERIES 2021-1A CLASS AA 144A . .. 1.CFE ..|... .. 492,143 ]...95.8720 |... 471,841 |.... A28 0 e (D) 0 [0 2.301 |...... 2.312 [ MON ..... ...10/18/2021 ...|....02/28/2033 ...
S\B PRIVATE EDUCATION LOAN TR SERIES 2021-A CLASS
78448Y-AE-1 ..... C A i [ e | 1R FE L .. 406,687 |...85.7140 |... 393,885 |.... ..459,534 |.. 422,650 |oeveniiiiinnnnn0 oo 4,852 |0 0 2.990 |...... 5.800 |MON ..... ....07/08/2022 ...|....01/15/2053 ...
78449A-AA-0 ..... SLAM 2021 1 LLC SERIES 2021-1A CLASS A 144A ........[... ... .. 1.F FE ..|... 1,935,240 |...90.8310 |... ..1,912,298 |.... .2,105,334 |.. en2,001,378 [0 e 27,137 0 o0 e 2.434 |...... 5.446 [MON ..... ...06/10/2022 ...|....06/15/2046 ...
S\WB PRIVATE EDUCATION LOAN TR SERIES 2022-C CLASS
78449C-AB-4 ..... AMB 144A oo o | | L AFE s 629,085 [. 101.6260 |......ccevvunnnns 634,847 |oeeveeeeeeennnn 624,692 |.....oieeeennnn 628,454 |......coeeeen (V1 (452) |eveneeeeenn (VI 0 |..... 6.656 |...... 6.571 |MON ..... ...08/17/2023 ...|....05/16/2050 ...
S\B PRIVATE EDUCATION LOAN TR SERIES 2023-B CLASS
T844H-AC-1 ..... B 144A i e reerrnneeee oo een | eneees | eeeeeenns L ACFE s 924,675 [...99.8340 |......cceennnnnns 923,467 [..eevvnniiaaenns 925,000 [...ooeieennnnnnns 924,729 |evviieeeeenn (U T 30 |eeniiiieeennd (U 0 |...... 5.770 |...... 5.844 | MON ..... ...05/12/2023 ...|....10/16/2056 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE D - PART 1

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

A=

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
S\B PRIVATE EDUCATION LOAN TR SERIES 2021-D CLASS
T84490M-AA-4 ..... MA A e [ | | L AFE et 462,427 |...92.3470 |..oeeeeennnnnnns 466,706 |....eeevennnnnnns 505,385 |evvuuieeeennnnn 474,383 |ooeeeeeennn (V1 4,689 |...iiieennnnd (VI O 0 |oueeen 1.340 |...... 3.532 |MON ..o ferniieeiiiies 301 [ 6,772 |....07/13/2022 ...|....03/17/2053 ...
S\B PRIVATE EDUCATION LOAN TR SERIES 2021-D CLASS
784490-AC-0 ..... B 144A oo [ | | L ACFE s 390,263 |...83.2280 |......ccevuunnnns 411,979 |oveeeeeeeea 495,000 |....ceeernnnnnnns 408,308 |......ccevnnnnnns (V1 9,950 |evuuiiieeennn (VI 0 |oueeen 2.310 |...... 5.437 [MON .ooe [oeeeeiiniieeeeenee 508 [oeeeeeeeeennns 11,435 |....05/10/2023 ... |....03/17/2053 ...
SANTANDER DRIVE AUTO RECEIVAB SERIES 2023-2 CLASS
80287J-AE-4 ..... [P UUPPUPPRRURRPUPPRTRURPPRPRN AR RO [N L ACFE s 269,919 [. 100.9110 |...eeeeennennnns 272,461 |oeeeeeeeeennn 270,000 [oeeeemmnnneeeees 269,949 |eeeiiieeeennnd (VI O LI O (VI 0 |oueeen 5.470 |...... 5.541 [MON .ooe [oreeeiiiiieeeenee 656 |.ceeeeeennnnns 14,769 |....05/09/2023 ... |....12/16/2030 ...
SANTANDER BANK AUTO CREDIT LI SERIES 2022-B CLASS
80290C-AY-0 ..... C 1A e foe e | | L ABFE e 4,682 |. 100.0230 |..ecvvvuneeeennnnn 4,683 |.coeeniieeeennnnn 4,682 |...eiieieiiinns 4,682 |.coeeeeennannnn (VI [V (VI 0 |oueeen 5.916 |...... 5.981 [MON ..ooo oevemmniereeennnnns |7 277 |....09/23/2022 ... |....08/16/2032 ...
SIERRA RECEIVABLES FUNDING CO SERIES 2022-2A CLASS
82650T-AB-3 ..... B 144A oo [ | | LLFFE et 77,776 |...98.8530 |.eevveeneeeennnnn 76,896 |.eeeeeeeennnnnnns 77,789 [oeeeeiiiiees TTT78 e (VI LI (VI O 0 |oueeen 5.040 |...... 5.096 [MON ..... [oeeeeeeennineeenns 120 [ooeeeeiiis 3,921 |....07/08/2022 ...|....06/20/2040 ...
SIERRA RECEIVABLES FUNDING CO SERIES 2022-3A CLASS
826934-AC-5 ... C 1A e [ e | | 2B FE |t 152,518 |. 102.8510 |...ccevvennnneens 156,902 [o.enveeeennennnns 152,553 [oeeeeeeenninnns 152,528 [oeeeeeennnnnnn (VI KT (VI 0 e 7.630 |...... 7.756 [MON ..o |vnnneeeeeennnnns 356 |eeeeneiaeens 11,640 |....10/12/2022 ... |....07/20/2039 ...
SIERRA RECEIVABLES FUNDING CO SERIES 2023-1A CLASS
826943-AC-6 ..... C 1A e [ e | | 2B FE o 59,304 . 101.3780 |.eeveeeeernnnnnns 60,131 |oeeeieeeiiinns 59,314 | 59,305 |oeuuunieeeeennnnn (VI LI (VI 0 |..... 7.000 |...... A (1<) 1\ R AU 127 [ 4,152 |....03/29/2023 ... |....01/20/2040 ...
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2017-F CLASS
83401B-AC-0 ..... 2 PPN PPUTPRPURPUPPRRY RN RO [N L ABFE et 371,853 [...93.1410 |.......coeee.... 414,476 |oooeeneee 445,000 |.......ce0eeeenn395,760 oeeeenniieeennn0 [ 10,969 o0 feiieel0 s 3.620 |...... 7465 [MON oot e 268 |oeieeeeeinnnns 16,109 |....10/20/2022 ... |[....01/25/2041 ...
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2018-A CLASS
83406E-AC-9 ..... A2B 144A .o o e || L LAFE et 90,885 |...99.1450 L019 e 91,804 [..oeeeeenie 91,598 |0 o288 0 [0 2.950 |...... 3.590 [MON ..... ....06/25/2022 ...|....02/25/2042 ...
864300-AE-8 ..... SUBWAY FUNDING LLC SERIES 2024-1A CLASS A23 144A ..|... ... |- 2.BFE ... ,760,000 |. 102.6370 |... 1,760,000 |.....oeeeeena 1,760,000 [onnieeeiinnennn0 Joveeiinniiinnnnl0 [0 0 s 6.505 |...... 6.555 | JAJO ... ....06/30/2024 ...|....07/30/2054 ...
867441-AA-T ... HEL10S ISSUER LLC SERIES 2022-C CLASS A 144A .......[... ... .. 1.DFE ..|... .. 383,359 |...96.7530 |... 405,170 |oeeeenneeeennn 387,647 o0 e 1,988 |0 0 e 5.300 |...... 6.707 |MON ..... ... 11/08/2022 ... |....11/22/2049 ...
TPG REAL ESTATE FINANCE SERIES 2021-FL4 CLASS A
87276W-AA-1 ... T4A e eeeenn [ | e 4 s L AFE e 1,284,757 |...99.5920 1,284,757 |oeeeennninnnns 1,284,757 |oeeeeenieeeees (VI [V (VI 0 |oueeen 5.543 |...... 3.758 [MON ..... ...08/25/2021 ...|....03/15/2038 ...
TEXTAINER MARINE CONTAINERS LI SERIES 2020-2A
88315L-AG-3 ..... CLASS A 144A .. [ e | | s L FFE et 299,520 |...92.5150 |.eevvuniieeennnnn310,262 foeneieiennannns 335,362 |eevuueeeeennnnn 309,858 |.....ccevvnnnnnns (V1 4,229 |.oooiiiiiies (VI 0 e 2.100 |...... 5.120 [MON ..ooo [oreeeiiiiieeeeenee AL IO 7,043 |....06/15/2022 ...|....09/20/2045 ...
TEXTAINER MARINE CONTAINERS LI SERIES 2020-3A
88315L-AJ-7 ..... CLASS A 144A ... [ e | | s L FFE et 471,265 |...92.8210 |.................481,566 |.....oeunneenns 518,810 |.eeevvvnneeeens 491,363 |ooeveneeeennnd (V1 S 7,863 [coeeeeeeennnnnnn (VI 0 e 2.110 ...06/23/2022 ... |....09/20/2045 ...
TEXTAINER MARINE CONTAINERS LI SERIES 2021-2A
88315L-AQ-1 ..... CLASS A 144A .. [ e | | s L FFE et 436,808 |...91.2590 |...........ee.... 451,429 |oooeiiiiiiinnis 494,667 |.....cevvnnunnnns 454,936 |oeeenneeeennn (V1 S 8,661 [...ceeeennnnnnnns (VI 0 |oueeen 2.230 ...05/10/2023 ... |....04/20/2046 ...
TRICON AMERICAN HOMES SERIES 2020-SFR1 CLASS C
89613G-AC-0 ..... 144A .. . .. 1.BFE .. 308,850 |...95.5310 |. ..355,000 .334,510 |.. 2249 .. ....10/13/2022 .. 07/17/2038 ...
89616T-AD-7 ..... TRICON RESIDENTIAL SERIES 2022-SER2 CLASS D 144A ..[... ... .. 1.F FE ..|... ,464,941 |...99.8560 |... .1,465,000 |.. 1,463,478 o0 e (B19) [0 0 6.230 ...06/27/2022 ...|....07/17/2040 ...
TRINITY RAIL LEASING L P SERIES 2022-1 CLASS A
89656R-AA-8 ..... T4A e [ e .. 1.F FE .. 429,512 |...96.4550 |. 429,511 |.. ....04/20/2022 .. 05/20/2052 ...
89683L-AA-8 ..... TRP 2021 LLC SERIES 2021-2 CLASS A 144A .. 1.FFE . ,201,317 |...93.1360 |. . . 1,288,460 |.. ....12/08/2022 .. 06/19/2051 ...
915328-AY-4 ..... UPLAND CLO LTD SERIES 2016-1A CLASS BR 144A . .. 1.CFE . .. 476,448 |. 100.2880 |... ... 480,000 |eevunniiiiiinnnn 477,734 ....04/05/2022 ...|....04/20/2031 ...
91823A-AU-5 ..... VB S1 ISSUER LLC SERIES 2022-1A CLASS C21 144A ....[... ... .. 1.FFE . 1,000,000 |...94.4790 |... 944,789 |.... .1,000,000 |.. 1,000,000 |...eeeeevnnneni o0 0 o0 e 3.156 ...02/18/2022 ...|....02/15/2052 ...
943531-AA-3 ... WAVE 2017 1 LLC SERIES 2017-1A CLASS A 144A ........[|... ... 3.B FE .. 130,882 |...92.7490 |... 167,149 |.... .. 180,216 |.. 167,149 |[.......... (1,319) |oeeenen . 18,884 [0 el s 3.844 ...10/25/2022 ... |....11/15/2042 ...
WESTLAKE AUTOMOBILE RECEIVABL SERIES 2023-2A CLASS
959926-AG-1 ..... D 14AA e e e | 4 s L 2BFE s 494,892 |. 102.5970 |..evvenriiiinnnnn 507,856 |...euuniiiinnnnn 495,000 [...oeeeivnnnnnnns 494,945 | (VI O IV PO 0 foorriiiiiinns 0 |..... 6.784 ...03/08/2023 ...|....11/15/2028 ...
WILLIS ENGINE SECURITIZATION T SERIES 2018-A CLASS
97064E-AA-6 ..... AAA L [ || L AGFE e 131,779 |...98.7270 |oeevvvnniiiinnnnn 154,883 |ooeeviiiiiinnnn 156,880 |vvvveniiiiinnnnn 142,206 |.oooevvnnnnnns (U O 7,386 [cooeieiiinnnnnnnd 0 foorriiiiiinns 0 Jeeen 4.750 ...07/25/2023 ...|....09/15/2043 ...
WILLIS ENGINE SECURITIZATION T SERIES 2021-A CLASS
97064G-AA-1 ... AAA L o || LFFE L 175,688 |...88.9610 |.....oeveeennnn 196,287 [oiveviinnnnnns 220,645 |o.evueniiiiinnnnn 185,714 | (U O 6,634 |.oiiiiiiinnnd 0 foorriiiiiinns 0 |ueen 3.104 ...06/07/2023 ...|....05/15/2046 ...
WILLIS ENGINE SECURITIZATION T SERIES 2023-A CLASS
97064Y-AA-2 ..... AAA L o || LFFE L 747,458 . 103.3860 |.......ccevnnnnns 781,772 [, 756,168 |...covvnnnnnnns 749,005 |..oovuniiinnnnnd (U O 1,316 [ 0 foorriiiiiinns 0 |..... 8.000 ...10/19/2023 ...|....10/15/2048 ...
ZIPLY FIBER ISSUER LLC SERIES 2024-1A CLASS A2
989790-AA-1 ..... 144A .. 1.G FE ..|... ,099,693 |. 102.4730 |..eeuennnnnens 1,127,208 |.... .1,100,000 |.. .... 1,099,741 O i 88 |0 [0 6.640 ....03/20/2024 ...|....04/20/2054 ...
PPGJY0-26-2 ..... GENESIS 2024-1 A . v |1 Z ,436,310 |. 100.2240 |....eennnneee. 1,439,561 |.... ,436,346 |.. .... 1,436,293 O e () 0 o0 6.730 ....07/31/2024 ...|....12/15/2031 ...
PPGNGO-YB-4 ..... DIVERS ABS 8 e | LFFE Ll .. 1,011,606 |. 102.0580 |.............. 1,032,425 |.... ....1,011,606 I RN | I N | RPN | B SN 7.076 ....06/21/2024 ...|....05/31/2044 ...
PPGN74-BT-1 ..... BETA 2024-1 A-2 .. ) LFZ ...2,134,275 ). 100.8730 |......oeeees 2,152,913 |.... ....2,134,275 O 0 0 0 ) 6.280 |...... 6.329 | JALO ... ...06/26/2024 ...|....07/01/2054 ...
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OAK HILL CREDIT PARTNERS SERIES 2022-11A CLASS B1R
67115V-AQ-5 ..... A e [ e D...... 4 s L ACFE s 605,000 |. 100.5120 |...ccvvuunnnenens 608,100 |......ccevvnnnn. 605,000 [oeeeernnnnnnnns 605,000 |-eeeevrunneeeees (VI [V (VI O 0 |..... 6.217 |...... 6.265 [JAJO ... |eeeeiiiiiieennes 7,528 |oveeeeeeeeennes 7,778 |....07/31/2024 ...|....07/19/2037 ...
OAK HILL CREDIT PARTNERS SERIES 2018-1A CLASS CR
671150-AY-6 ..... A e [ e D...... 4 |- 1LFFE L .. 1,580,000 |. 101.3300 |-.eeeunnnneens 1,601,008 |.... en 1,580,000 [..nneeeeinieen0 o0 0 o0 e 7.067 |...... 7.129 | JAJO ... eer 22,333 ... ...08/15/2024 ...|....04/20/2037 ...
89640L-AA-0 ..... TRINITAS CLO LTD SERIES 2021-18A CLASS A1 144A ....|... ... D...... e | LAFE L 1,531,200 |. 100.0930 |.............. 1,596,482 |.... ....1,555,850 ... foiiinnnn 10,264 0 0 6.049 |...... 6.880 | JAJO ... ... 19,298 |... ...06/22/2022 ...|....01/20/2035 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 244,818,427 | XXX 247,390,603 249,035,548 246,581,771 245,381 866,572 0 0 XXX XXX XXX 1,895,668 14,935,328 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,215,953,447 [ XXX 1,224,929,539 1,255,422,413 1,222,605,307 (97,228) 4,365,397 0 0 XXX XXX XXX 14,472,209 53,005, 431 XXX XXX
060505-FL-3 ..... BANK OF AMERICA CORP SERIES FF ... |- 2.BFE ... .. 719,691 |. 100.3400 |... . 810,000 |. 719,691 |0 [0 0 [0 L BL8TE L 6.612|MS ...... .. 14,012 | . 47,588 |....10/27/2023 ...|....01/01/9999 ...
808513-AR-6 ..... CHARLES SCHWAB CORP ........... .2.CFE .. 910,800 |...95.5370 |. . . 900,000 .904,383 |.. .4.819 . 45,000 |....10/10/2019 .. 01/01/9999 ...
808513-BJ-3 ..... CHARLES SCHWAB CORP SERIES H e |- 2.CFE ... .. 139,888 |...86.3300 |... . 190,000 |.. 139,888 e [0 0 00040000 5.433 ....11/03/2023 ...|....01/01/9999 ...
92332Y-AF-8 ..... VENTURE GLOBAL LNG INC SERIES 144A HYB . oo |--4.CFE ). ..530,000 |. 104.5540 |... ..530,000 |.. +22530,000 |-eeeeiieeeennn0 o0 0 [0 ]1002229.000 .. 9.000 ....09/26/2024 ...|....01/01/9999 ...
05565A-5R-0 ... BNP PARIBAS SERIES 144A |- 2.CFE ... .. 711,572 |. 104.2030 |... . 730,000 |.. L5720 [0 0 04008500 . 8.720 ....10/27/2023 ...|....01/01/9999 ...
902613-BF-4 ..... UBS GROUP AG SERIES 144A ......oceeerriiiiiiiiiiiinaeeees L 2.C0FE | 210,000 |. 108. 1070 210,000 [-eeevrnnnnaees 210,000 Jeeevveninneeenn0 foiiiiiiinnn0 foeii 0 el 0 f.0.9.250 o 9.250 , ...11/08/2023 ...|....01/01/9999 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 3,221,951 [ XXX 3,378,461 3,370,000 3,215,534 (1,368) 0 0 [ XXX XXX 56,656 181,663 XXX XXX
1309999999. Total - Hybrid Securities 3,221,951 [ XXX 3,378,461 3,370,000 3,215,534 (1,368) 0 0 XXX XXX 56,656 181,663 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 XXX 0 0 XXX XXX
000000-00-0 ..... NEXSTAR BROADCASTING INC oo |- 8.BFE ... .. 217,502 |. 100.4730 |... ....217,465 JUPPR ;<) i SR | R IO | N I o 14 SO (0.013), . 15,992 |....09/19/2023 ...|....09/18/2026 ...
000000-00-0 ..... GARDA WORLD SECURITY CORP .... oo | 4B FE ... .. 199,480 |. 100.5630 |... ....199,074 (321 [0 0 0000201000 | . 16,949 |....09/15/2023 ... |....10/30/2026 ...
000000-00-0 ..... ASURION LLC ... v |- 4AFE ... .. 244,349 ]...99.8750 |... ....245,307 . 23,866 |....09/19/2023 ...|....12/23/2026 ...
000000-00-0 ..... ACRISURE LLC ... oo | 4B FE ... .. 198,476 |. 100.0000 |... ....197,981 . 18,369 |....09/15/2023 ...|....02/15/2027 ...
000000-00-0 ..... FIRST BRANDS v |- 4AFE ... .. 195,962 |...94.1670 |... ....185,926 . 21,380 |....09/18/2023 ...|....03/30/2027 ...
000000-00-0 ..... DEERF IELD DAKOTA HOLDING LLC .. . |..4.CFE ..|... .. 193,215 ]...98.0320 |... ....193,031 . 21,120 |....09/14/2023 ...|....04/09/2027 ...
000000-00-0 ..... HIGHLINE AFTERMARKET ACQ . |--4.BFE ..|... .. 196,472 |. 100.8750 |... 198,688 |.... . ...196,623 . 20,772 |....09/15/2023 ...|....11/09/2027 ...
000000-00-0 ..... AUTOKINITON US HOLDINGS INC 2024 TERM LOAN B ..4.BFE .. 196,478 |...99.5630 |. ..196,128 |. ..196,990 196,128 |.. . 10,711 |....01/24/2024 .. 04/06/2028 ...
000000-00-0 ..... JAZZ FINANCING L TL 1L B .. .. 2.CFE .. 197,662 |. 100.3750 |. ..197,909 |. ..197,169 197,526 |.. . 15,854 |....09/15/2023 .. 04/22/2028
000000-00-0 ..... MPH ACQUISITION HOLDINGS LLC ...6. FE .. 235,720 |...86.3200 |. ..212,504 |. ..246,183 .212,504 |.. . 24,199 |....00/14/2023 .. 09/01/2028
000000-00-0 ..... KKR APPLE BIDCO LLC ... ..4.BFE .. 196,954 |. 100.6960 |. ..198,325 |. 196,954 |.. 17,477 |....09/14/2023 .. 09/22/2028
000000-00-0 ..... FERTITTA ENTERTAINMENT, LLC . ..4.BFE .. 196,962 |. 100.4950 |. ..197,937 |. .196,962 |.. . 19,074 |....09/14/2023 .. 01/27/2029 ...
000000-00-0 ..... BRIGHTSPRING HEALTH v |- 4AFE ... .. 176,202 |. 100.5190 |... 178,906 |.... ... 176,418 ...6,200 |....02/14/2024 ...|....02/13/2031 ...
000000-00-0 ..... VIRGIN MEDIA BRISTOL LLC .. wo | 4AFE L. .. 237,600 |...99.2010 |... 238,081 |.... ....238,000 . 21,226 |....09/20/2023 ...|....03/31/2031 ...
BL3604-46-1 ..... BROWN GROUP HOLDING LLC ... . |--4.BFE ..|... .. 197,819 |. 100.4930 |... . ...197,819 ...09/14/2023 ...|....06/07/2028 ...
BL4569-53-1 ..... ADTALEM GLOBAL TL 1L B ..ivvvvveniiiivnnnnninniinnnnnnnsfone von foeeeens | s LACFE | 168,880 [. 100.7080 |........ccuunnnns 169,632 |ovvveniiiinnns 168,340 [..oovvvnnnnnns 168,773 ...02/09/2024 ...|....08/11/2028 ...
1819999999. Subtotal - Bonds - Unaffiliated Bank Loans - 3,249,733 [ XXX 3,228,297 3,270,412 3,216,491 (38,438) XXX XXX
000000-00-0 ..... MADISON 1AQ LLC INITIAL TERM LOAN .. oo | 4B FE ... .. 196,693 |. 100.4850 |... ..196,939 |.. ....196,759 .. 104 |.... ....00/14/2023 ...|....06/16/2028 ...
000000-00-0 ..... CLOUDERA INC 2021 Term Loan . |--4.CFE ..|... ...99.9220 |... ...196,907 .. ...09/15/2023 ...|....10/08/2028 ...
000000-00-0 ..... GENESIS CARE FINANCE PTY LTD NOTES VARIABLE ........ L4027 ... . 100.0000 |... 0. ....07/01/2024 ...|....02/08/2029 ...
000000-00-0 ..... GENESIS CARE UK FINCO LIMITED UK TRANCHE A1 NOTES vee |- 4.CZ .|, . 100.0000 |... 0 . ....06/28/2024 ...|....02/08/2029 ...
000000-00-0 ..... Mars US Holdco LLC Initial Term Loan - 05/23/2022 .- 5.AFE ... ...83.8330 |... 0. ...08/31/2023 ...|....05/23/2029 ...
000000-00-0 ..... Range Red Acquisition, LLC Second Out Term Loan ... ..5.B FE ..|... . 100.0000 |... 156,892 |.... ... 111,105 0 . ....10/01/2024 ...|....10/01/2029 ...
03768D-AB-3 ..... APOLLO COMM REAL EST FIN INC INITIAL TERM LOAN .. .. 4.AFE ..|.. .. 191,953 |. 100.2920 |... 197,449 |.... ....194,198 0. ....09/15/2023 ...|....05/07/2026 ...
04686R-AB-9 ..... athenahealth Group Inc Initial Term Loan .. ..4.BFE .. 136,547 |. 100.4470 |. ..138,193 |. 136,791 |.. .0 ....09/15/2023 .. 01/27/2029
24022K-AB-5 . DCERT BUYER INC INITIAL TERM LOAN ..4.BFE .. 167,500 |...96.3210 |. ..161,256 |. 161,256 |.. (4,997) | ....00/14/2023 .. 08/07/2026
421300-AL-8 ..... [Ascensus Holdings Inc .............. ..4.CFE .. 191,720 |. 101.0000 |. ..193,395 |. 191,668 |.. L3738 ....09/18/2023 .. 05/19/2028 ...
59909T-AC-8 ..... MILANO ACQUISITION CORP. Term Loan . .|..4.CFE ..|... .. 194,954 |...97.1110 |... 191,234 |.... ... 191,234 . (1,224) ... ...09/15/2023 ... |....08/17/2027 ...
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69291L-AB-2 ..... Vertex Aerospace Services Corp Initial Term Loan . |oc. o feevies | cenneennns .. 4.AFE .. . 100.3070 [.eevnneennnenn 197,611 [oeennniennenn 197,007 oveneennnennnn 197,373 [l e (96) [0 feeeeiieennn01.0..0.000 ... (0.048)] .vevnee forerniiiiiiiiin 0 [ 17,834 |....09/15/2023 ...|....11/10/2028 ...
BL3588-79-7 ..... MICHAELS COS INC TL T eeeeeeieeeeeemeeeeeeemneee [ vee e | s ..4.CFE .. ...80.9710 |..ceevvnneeeenn 159,876 |oueeeneennnn. 197,449 [l 159,872 e (7,356) [l 2,560 |0 [0 ]2220.000 .. 1.370 | AO ...... ....09/18/2023 ...|....04/09/2028 ...
.............................................................................................................................................. 0....0.0000 1000n0.000 | e
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 1,817,708 | XXX 2,142,437 2,230,364 1,786,986 (12,435) 7,449 77,539 0 XXX XXX XXX 3,326 175,424 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 5,067,441 | XXX 5,370,734 5,500,776 5,003,477 (50,873) 11,803 77,539 0 XXX XXX XXX 3,326 444,756 XXX XXX
2419999999. Total - Issuer Obligations 1,050,994,644 [ XXX 1,055,436,609 1,083,433,201 1,059,086, 359 (342,609) 1,787,630 0 0 XXX XXX XXX 14,017,614 39,991,733 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 402,027,260 | XXX 367,409,797 410,372,617 401,271,052 0 (30,075) 0 0 XXX XXX XXX 1,163,461 12,165,821 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 123,124,582 [ XXX 120,597,293 129,588,904 125,401,216 0 1,002,499 0 0 XXX XXX XXX 362,261 5,134,971 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 244,818,427 [ XXX 247,390,603 249,035,548 246,581,771 245,381 866,572 0 0 [ XXX XXX XXX 1,895,668 14,935,328 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 5,067,441 | XXX 5,370,734 5,500,776 5,003,477 (50,873) 11,803 77,539 0 XXX XXX XXX 3,326 444,756 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,835,032,354 [ XXX 1,796,205,036 1,877,931,046 1,837,343,875 (148,101) 3,638,429 77,539 0 XXX XXX XXX 17,442,330 72,672,609 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 733,016,537 1B ..$.............. 5,110,363 1C..$ ... 34,773,538 1D .$............. 34,564,080 1E.$............. 97,000,242 1F ..$........... 117,476,251 1G.$.......... 142,377,192
1B 2A..$.......177,450,779 2B ..$ .. 248,872,561 2C ..$ .135,130,777
1C 3A..$.. 24,214,730 3B..$ .. ..23,559,894 3C..$ 30,465,984
1D 4A..$ .. 18,130,865 4B ..$.. 6,093,171 4C..$ .5,235,398
1E 5A..$ .. 1,927,051 5B ..$ ..o 590,377 5C..$ ... 519,539
1F  6...$ ....834,546
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PPGGMG-GP-5 ... [CSQ Preferred .........eeeveeeeveennnnnnnnnnnnns [ evvvvvnenns | evveens o0 32,400,000 |............ 1.00 |....... 0.000 |... .... 810,000 .... . i .. 1.D FE ..|..06/26/2024 ..
000000-00-0 .. [FSCO PREFERRED ..........cevvvvvvmmvnnnnnnnnnnns [ wrvernnnnns [ evveens oeeennnnnnnnnn...889.000 |............ 1,00 [....... 0.000 |... .. 1.D FE ..|.. 05/02/2024 ..

...1.00]....... 0.000 |.... .. 1.F FE ..|.. 05/02/2024 ..
rpetual
Preferred 2,648,564 XXX 2,648,564 2,605,250 0 0 43,314 0 43,314 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 2,648,564 | XXX 2,648,564 2,605,250 0 0 43,314 0 43,314 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0| XXX 0 0 0 0 0 0 0 XXX XXX

4509999999 - Total Preferred Stocks

2,648, 56

2,605, 25

43,314

43,314

1.

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

1A ...0 1B.. WS

1B 0 2B.. .$

1C ...0 3B.. L5

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

1E 0 5B.. 5.

1F .0
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000000-00-0 ... [ALGOMA STEEL PARENT GP SHARES ....41,044.000 0 0.000 .. 11/30/2018 .| .evves e
000000-00-0 ... [ALGOMA STEEL PARENT SHARES ......... ", [T I ....41,044.000 0 0.000 L 02/17/2022 ... e
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 0 XXX 0 0 0 0 0 0 0 0 0 XXX
31337#-10-5 ... |FEDERAL HOME LOAN BANK OF CINCINNATI C|RFL ....95,991.000 ...9,509,100 |.....ooeeeeiins 9,599,100 ....0|.. 12/30/2024 ..
957989-97-3 ....[WA FLTG RATE HI INCOME FD .....cccvvvvnnvirviinininnnns [ eeveennnnns ....40,022.000 ....1,149,203 LG 1,149,208 [ 1,000,000 ....0 .. 10/02/2023 ..
AEP990-6S-7 ... | GENESISCARE CAYMAN HOLDINGS .......ccoeviieeiiiiiiinnns [emmmnnnnnns fevveenncforis 2,972.000 .. 239,880 ....0[.. 02/16/2024 ..
AEP993-7L-5 ....[GENESISCARE USA GROUP HOLDINGS . ..2,972.000 |.... .21,279 .0].. 02/16/2024 ..
AER98-8Y-3 ... | GENESISCARE CAYMAN HOLDINGS .. .163.000 |.... ....0 0f.. L0 .. .0|.. 02/16/2024 ..
000000-00-0 ... [NPC INTERNATIONAL INC .......ovvvvvnnnnnnnne . .26,493.000 |.... ... 578 |... .0 L0 .. .. 06/30/2021 ..
000000-00-0 ... [Range Red Acquisition, LLC Class A1 Common Units |......cceoe|eeeeeeeifviiiiiiiiiiiiiiininns 103.000 298,906 233,747 233,747 .. 10/01/2024 ..
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 11,308,946 XXX 11,308,946 10,686,116 0 64,455 0 586,610 230,352 356, 258 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 11,308,946 XXX 11,308,946 10,686,116 0 64,455 0 586,610 230,352 356,258 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
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

11,308,946

XXX 11,308,946 10,686, 116 0 64,455 0 586,610 230,352 356,258 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 13,957,510 XXX 13,957,510 13,291,366 0 64,455 0 629,924 230,352 399,572 0 XXX XXX
1.
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91282C-LP-4 ......... US TREASURY N B 3.500% 09/30/26 .....euveuessessessessensensessessensessessessessessessennesnesnesnesnesnennennennes | conesnesncancanes fons 109/30/2024 .. [ RBO 1ttt ettt etttk b E £ f e E e E e E £ h b £ b sb bt sb bt bttt sbr st srrnrrne |srenrenrennenrennenresnenrennennene |oresrenrenrennenrennas 26,451,652 |..veiveriiiiiiiiniens 26,530,000 [oo.viiviiiiiiiiiiiiiiind 2,551
0109999999. Subtotal - Bonds - U.S. Governments 26,451,652 26,530,000
3132DS-BZ-4 ......... [FHLMC POOL SD4556  4.000% 01/01/54 ... -|.-..01/10/72024 ... |Morgan Stanley .... 871,784 |.. 932,195 |..
3132D0-DS-9 ......... [FHLMC POOL SD8213  3.000% 05/01/52 ... +|--.-12/09/2024 ... |Bank of America ... ... 15,083,934 |.. ... 17,201,579 |..
3132DI-E6-6 ......... FHLMC POOL SD8257  4.500% 10/01/52 ... .|....08/08/2024 ...|Bank of America ... ....8,781,150 |.. ... 9,076,124 |..
3132DI-ER-0 ......... FHLMC POOL SD8244  4.000% 09/01/52 ... +|--..08/08/2024 ... |Morgan Stanley .... e 2,118,017 [ 2,245,855 |..
3132D0-HY-2 ......... FHLMC POOL SD8347  4.500% 08/01/53 ... ...01/80/2024 ... Goldman Sachs & Co .. .... 5,389,370 |.. .... 5,607,766 |..
3132YB-X9-2 ......... FHLMC POOL WEG104  3.720% 01/01/41 ... 02/21/2024 ... Pershing
3140MS-LX-1 ... FNMA POOL BIi1241  4.000% 10/01/52 . .| Goldman Sachs & Co ,
3140NL-3N-7 ......... [FNMA POOL BY4404  4.500% 06/01/53 .| Citigroup Global Markets 4,461,872
31400K-HD-3 ......... [FNMA POOL CB0227 ~ 4.000% 04/01/51 . .| Paribas . 1,804,542
31400T-DW-6 . .| FNVA POOL CB7316  4.000% 10/01/53 . 04/18/2024 ... |Paribas .. .878,637

31400U-VH-6 .........

FAMA POOL CB8715  6.000% 06/01/54 .... . |-...08/08/2024 ... |Bank of America ... ... 2,024,319 |.. ..
3140X0-G0-4 ......... FNMA POOL FS8306  5.000% 06/01/54 . . [-...08/08/2024 ... |Morgan Stanley ... 3,826,439 |.. .... 3,869,365 |..
31418E-20-2 ......... FNMA POOL MA5282  4.500% 01/01/54 .. «[-...01/25/2024 ... |Citigroup Global Markets ... .. 3,203,265 |.. ... 3,362,011 |..
31418E-60-8 ......... FNMA POOL MA5378  4.000% 05/01/54 .. . [....04/18/2024 ... |Paribas .. .... 1,085,716 |..
31418E-J3-5 ......... FAMA POOL MA4781  3.000% 09/01/62 . - [-...10/17/2024 ...|Bank of America ... ... 11,515,477 |.. ... 13,000,725 |..
31418E-KQ-2 ......... FNMA POOL MA4802  3.000% 11/01/52 . ceee [0 10717/2024 ... |Bank of AMEriCa ..occvviviiiiiiiiiiiiic e fen [ 3,298,342 |.. ... 3,752,781 |..
31418E-U7-3 ......... FNMA POOL MA5105  4.500% 08/01/53 .. - [...01/25/2024 ... |Goldman Sachs & Co .. ... 10,297,379 |.. ... 10,766,302 |..
31418F-EA-1 ......... FNMA POOL MAS528 ~ 4.000% 11/01/54 ... ...10/17/2024 ... |Morgan Stanley .... .... 5,046,659 |.. .... 5,360,766 |..
3142GS-E7-9 . ..|FHLMC POOL RJ1957  5.500% 07/01/54 ... 08/08/2024 ... |Morgan Stanley . 8,281,262 . 8,222,165
64971P-KP-9 . ..|NEW YORK CITY NY INDL DEV AGY SERIES B 2.731% 03/01/34 .. 09/30/2024 ... |J P Morgan . .1,717,210 . 2,000,000
913366-KD-1 . ..|UNIV OF CALIFORNIA CA RGTS MED SERIES N 3.706% 05/15/20 . 01/04/2024 ... |State Street . . 1,370,440 . 2,000,000
914126-HA-6 ......... UNI OF CALIFORNIA CA REVENUES  4.858% 05/15/12 ...01/04/2024 ... [State Street .... ... 3,242,066 |.. .... 3,501,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 95,101,470 102,873,882

00164V-AG-8 .
001880-AA-4 . .
00253P-AA-6 .........
00287Y-DU-0 .........
00724P-AG-4 .........
00846U-AR-2 .........
02073L-AA-9 .........
02352B-AA-3 .........
032095-A0-4 .........
032654-BB-0

03690A-AK-2 .
03740M-AD-2 .
039653-AC-4 .
04273V-AE-1 .
04316J-AH-2 . .
04316J-AN-9 .........
045054-AS-2 .........
04636N-AN-3 .........
049468-AB-7 .........
053484-AF-8 .........
05366D-AA-6

060516-JL-4 .
06051G-MA-4 .
075887-CS-6 .
095796-AK-4 .
09581J-AR-7 . .
09581J-AT-3 .........
09660W-AU-5 .........
096630-AK-4 .........
097023-CV-5 .........

..| AMC NETWORKS INC SERIES 144A 10
.| APH APH2 APH3 AQUARIAN SERIES 144A

AAR ESCROW ISSUER LLC SERIES 144A
ABBVIE INC  5.050% 03/15/34 .
ADOBE INC ~ 4.950% 04/04/34 ..
AGILENT TECHNOLOGIES INC
ALPHA GENERATION LLC SERIES 144A
AMENTUM ESCROW CORP SERIES 144A
AMPHENOL CORP  5.250% 04/05/34
ANALOG DEVICES INC

ARTHUR J GALLAGHER & CO
ASHTEAD CAPITAL INC SERIES 144A
ASTRAZENECA FINANCE LLC
ATLASSIAN CORPORATION
AVALONBAY COMMUNITIES

BLUE QWL FINANCE LLC

BOARDWALK PIPELINES LP
BOEING CO THE  5.705% 05/01/40

.250% 01/15/29 ...

4.750% 09/09/34

5.050% 04/01/34
..| ANTERO MIDSTREAM PART FI SERIES 144A
..| AON NORTH AMERICA INC
..| ARCOSA INC SERIES 144A
.| ARROW ELECTRONICS INC
.| ARTHUR J GALLAGHER & CO

5.450% 03/01/34 .
6.875% 08/15/32
5.875% 04/10/34 .
5.450% 07/15/34 .
5.150% 02/15/35 ...

5.000% 02/26/34
5.500% 05/15/34 ...
5.350% 06/01/34 ....
AVIATION CAPITAL GROUP SERIES 144A
..|BANK OF AMERICA CORP MTN SERIES MTN
..| BANK OF AMERICA CORP
..|BECTON DICKINSON & CO
..|BLUE RACER MID LLC FINAN SERIES 144A
.| BLUE OWL FINANCE LLC

5.468% 01/23/35 ..
5.110% 02/08/34 .

3.125% 06/10/31 ..
6.250% 04/18/34
BMO MORTGAGE TRUST SERIES 2024-5C7 CLASS A3
5.625% 08/01/34

7.875% 11/01/29 ..

6.750% 03/15/29 ...

6.750% 10/15/32 .
7.250% 08/01/32 ...

6.625% 02/01/32

5.800% 04/15/34 ..

6.375% 07/15/30 ....
1.922% 10/24/31

7.250% 07/15/32

5.566% 11/15/57 ....

12/13/2024 ...
10/24/2024 ...
o|....02/14/2024 ...
.|....02/22/2024 ...
.|-...04/01/2024 ...
.|....00/04/2024 ...
.|-...09/19/2024 ...
.|....07/30/2024 ...
.|-...04/02/2024 ...

...04/01/2024 ...
.| WELLS FARGO SECURITIES
.|Citigroup Global Markets
.|J P Morgan .
. [Chase ..
02/12/2024 ...
.|....12/10/2024 ...
.|-...01/25/2024 ...
.|....04/24/2024 ...
.|-...08/13/2024 ...
.|....06/07/2024 ...

...01/09/2024 ...
02/01/2024 ...
.|Various ..
. |Bony/Barclays Capital Inc .
.|Various ..
10/24/2024 ...
o|-...10/24/2024 ...
.|....10/17/2024 ...
..|....02/08/2024 ...

....04/24/2024 ...

Bony/Barclays Capital Inc ..

RBC .ovvvvieeiiiiiis

WELLS FARGO SECURITIES ..

Morgan Stanley .
Chase
Bank of America

Citigroup Global Markets

J P Morgan .
Chase
Bank of America

Bank of America
Bank of America ...

Bank of America ...
Various
Bank of America

Wachovia Securities .

Bank of New York ..

Tax Free Exchange

Tax Free Exchange ...
BMO Capital Markets .

Chase

VAT T0US o oiieiiie et

.202,113
.320,000

.250,000
.998,480
.160,000
. 1,314,606
. 912,456

... 246,350
. 7,362,302
.930,000
.281,688
. 3,964,580

....................... 1,695,002

....290,000 |..
.... 4,396,109 |..
... 1,651,778 |..
.... 3,088,778 |..

... 1,053,945 |..
. 1,767,115 ..

....821,923 |..
1,000,740 |..
2,724,764 |..
....6,021,172 |..
.... 4,007,819 |..
.. 1,234,152 |..

2,199,480 |..
.... 2,574,985 |..
....6,001,706 |..

.190,000
.320,000

....................... 1,860,000

....290,000 |..
.... 4,410,000 |..
.... 1,655,000 [..
... 3,100,000 |..

... 1,085,000 [..
.... 1,770,000 |..

.... 1,095,000 [..
.... 2,800,000 [..
.... 6,045,000 [..
.... 4,020,000 |..
... 1,200,000 [..

....2,210,000 |..
... 2,500,000 [..
....6,010,000 [..
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097023-CWi-3 ......... BOEING CO THE ~ 5.805% 05/01/50 ... . |....04/24/2024 ... |Various ... 6,648,823 |.. .... 7,360,000 |..
097023-CX-1 ......... BOEING CO THE ~ 5.930% 05/01/60 ... .|--..04/12/2024 ... |Goldman Sachs & Co .. 373,836 |.. 415,000 |..
097023-DS-1 ......... BOEING CO THE ~ 6.528% 05/01/34 ... ...12/17/2024 ... |Tax Free Exchange ... ....657,230 |.. ....645,000 |..
097023-DT-9 ......... BOEING CO THE ~ 6.858% 05/01/54 ... .| Tax Free Exchange ... ....690,000 |.. ....690,000 |..
099724-A0-9 ......... BORGWARNER INC ~ 5.400% 08/15/34 .|Bank of America ... 1,064,297 |.. .... 1,070,000 |..
11120B-AA-5 . ..|BRIXMOR OPERATING PART  5.750% 02/15/35 05/22/2024 ... |First Union Capital Markets .590,371
11120V-ANM-5 . ..|BRIXMOR OPERATING PART ~ 5.500% 02/15/34 .. 01/09/2024 ... |Wachovia Securities . . 4,292,088
12543D-BN-9 .. .. | CHS COMMUNITY HEALTH SYS SERIES 144A  10.875% 01/15/32 05/21/2024 ... [UBS Securities Inc .. . 275,400
126117-AY-6 .........|CNA FINANCIAL CORP  5.125% 02/15/34 .|....02/06/2024 ... [First Union Capital Markets .. .... 350,488 |.. . ..
126307-BN-6 ......... CSC HOLDINGS LLC SERIES 144A  11.750% 01/31/29 veer|....01/18/2024 ... |Goldman Sachs & Co .... 330,000 |.. ... 330,000 |..
12769G-AC-4 ......... CAESARS ENTERTAIN INC SERIES 144A  6.500% 02/15/32 ... ..|....01/24/2024 ... [Deutsche Bank Securities Inc ....270,000 |.. ....270,000 |..
12769G-AD-2 ......... CAESARS ENTERTAIN INC SERIES 144A  6.000% 10/15/32 ... . |--..10/02/2024 ... |Bank of America
14149Y-BP-2 ......... CARDINAL HEALTH INC ~ 5.450% 02/15/34 .|....02/14/2024 ... |Goldman Sachs & Co .. .. ..
14448C-BC-7 ......... CARRIER GLOBAL CORP SERIES Wl 5.900% 03/15/34 .|--..02/21/2024 ... |Tax Free Exchange 286,549 |.. 287,000 |..
15189X-BE-7 ......... CENTERPOINT ENER HOUSTON SERIES EMTN  5.150% 03/01/34 .. .|....02/26/2024 ... |Bony/Barclays Capital Inc . ... 2,785,273 |.. .... 2,795,000 |..
156945-AC-1 ......... CERBERUS SERIES 2024-3A CLASS B 144A  7.282% 07/15/36 .. ...06/23/2024 ... |Bank of America ... .... 2,360,000 |.. .... 2,360,000 |..
161175-CR-3 . ..| CHARTER COMM OPT LLC CAP  6.550% 06/01/34 . [Morgan Stanley .... . 3,316,854 . 3,325,000
169905-AH-9 . ..|CHOICE HOTELS INTL INC ~ 5.850% 08/01/34 .|First Union Capital Markets .380,877 . 385,000
17275R-BT-8 . .| CISCO SYSTEMS INC ~ 5.050% 02/26/34 ...... .|Bank of America ............ . 2,142,834 . 2,145,000
17325F-BG-2 ......... CITIBANK NA SERIES BKNT ~ 5.570% 04/30/34 . . |--..04/23/2024 ... |Citigroup Global Markets .... 3,125,000 |.. .... 3,125,000 |..
18912U-AC-6 ......... CLOUD SOFTWARE GRP INC SERIES 144A  8.250% 06/30/32 .. .|-...05/08/2024 ... |UBS Securities Inc 340,000 |.. 340,000 |..
191098-AP-7 ......... COCA COLA CONSOLIDATED  5.450% 06/01/34 .|--..05/21/2024 ... [First Union Capital Markets .. ... 1,463,432 |.. .... 1,465,000 |..
212015-AT-8 ......... CONTINENTAL RESOURCES SERIES 144A  5.750% 01/15/31 ... .|....06/06/2024 ... |Goldman Sachs & Co .. ....820,743 |.. .825,000 |..
21871IN-AC-5 ......... CORECIVIC INC ~ 8.250% 04/15/29 . |--..08/05/2024 ... |Pershing ....610,000 |.. ....610,000 |..
231021-Al-6 ......... CUMMINS INC ~ 5.150% 02/20/34 .|-...02/14/2024 ... |Bank of America .... 2,008,327 |.. .... 2,010,000 |..
23166M-AC-7 ......... CUSHMAN & WAKEFIELD US SERIES 144A  8.875% 09/01/31 .... . |--..01/05/2024 ... |J.P.MORGAN SECURITIE .. 199,975 |.. 190,000 |..
23331A-BS-7 D R HORTON INC ~ 5.000% 10/15/34 ...08/07/2024 ... |Mizuho Securities USA .... ... 1,178,160 |.. .... 1,190,000 |..
248019-Al-1 . ..| DELUXE CORP SERIES 144A  8.125% 09/15/29 . 11/19/2024 ... |J P Morgan .... . 190,000 . 190,000
257867-BJ-9 . ..| RR DONNELLEY & SONS CO SERIES 144A  9.500% 08/01/29 .. 07/30/2024 ...|J P Morgan . .490,000 .490,000
26154D-AA-8 . ..| DREAM FINDERS HOMES INC SERIES 144A  8.250% 08/15/28 . | JEFFERIES LLC .. 21,050 .. 20,000
26441C-CE-3 . .. |DUKE ENERGY CORP  5.450% 06/15/34 .. . |PNC SECURITIES CORP . . 439,419 .440,000
26443T-AE-6 . ..| DUKE ENERGY INDIANA LLC ~ 5.250% 03/01/34 . 02/26/2024 ... [Mizuho Securities USA . . 1,923,612 . 1,930,000
26875P-AN-1 ......... EOG RESOURCES ~ 3.900% 04/01/35 .|...02/16/2024 ... | Various 2,373,828 |.. .... 2,645,000 |..
26884T-AZ-5 ......... ERAC USA FINANCE LLC SERIES 144A  5.200% 10/30/34 . . |--..02/15/2024 ... |Various .. 4,913,204 |.. .... 4,920,000 |..
278768-AC-0 ......... ECHOSTAR CORP  10.750% 11/30/29 .|....11/25/2024 ... |Citigroup Global Markets ...
20273V-AN-0 ......... ENERGY TRANSFER LP  5.950% 05/15/54 .|--..03/18/2024 ... |Bank of America
29366M-AF-5 ......... ENTERGY ARKANSAS LLC ~ 5.450% 06/01/34 .. .|....06/12/2024 ... |Citigroup Global Markets .. ..
29379V-CF-8 ENTERPRISE PRODUCTS OPER  4.850% 01/31/34 ...02/21/2024 ... |First Union Capital Markets .. 5,373,113 |.. .... 5,520,000 |..
29450Y-AB-5 . .. |EQUIPMENTSHARE COM INC SERIES 144A  8.625% 05/15/32 04/11/2024 ... |Wachovia Securities ...... .280,000 .280,000
29450Y-AC-3 . .. | EQUIPMENTSHARE COM INC SERIES 144A  8.000% 03/15/33 .. 09/10/2024 ... |Citigroup Global Markets .230,000 .230,000
29605J-AA-4 . .|ESAB CORP SERIES 144A  6.250% 04/15/29 . 12/31/2024 ... [Various ..........ccevunnns . 525,634 .520,000

30037D-AD-7 .
300400-AZ-1 . .
30225V-AG-2 .........
30225V-AS-6 .........
30225V-AT-4 .........
303031-8V-7 .........
33767B-AF-6 .........
337670-AD-7 .........
341081-GU-5 .........
36162J-AG-1 .........
36268N-AA-8 .
375558-BJ-1 .
375558-BZ-5 . .
378272-B0-0 .........

..|EVERGY METRO  5.400% 04/01/34
.|EVERSOURCE ENERGY ~ 5.950% 07/15/34

EXTRA SPACE STORAGE LP  2.350%
EXTRA SPACE STORAGE LP  5.400%
EXTRA SPACE STORAGE LP  5.350%

META PLATFORMS INC ~ 5.400% 08/15/54
FIRSTENERGY TRANSMISSION SERIES 144A  5.000% 01/15/35 ..
FIRSTCASH INC SERIES 144A  6.875% 03/01/32 ..
FLORIDA POWER & LIGHT CO  5.300% 06/15/34 ...
GEO GROUP INC/THE ~ 8.625% 04/15/29
..|GTCR W 2 MERGER SUB LLC SERIES 144A  7.500% 01/15/31
..| GILEAD SCIENCES INC ~ 4.000% 09/01/36 .
.| GILEAD SCIENCES INC ~ 5.250% 10/15/33 .

GLENCORE FUNDING LLC SERIES 144A

03/15/32 ...
02/01/34 ..
01/16/36 ...

6.500% 10/06/33 ...

.| DBTC AMERICA/PNC BANK .
. [Goldman Sachs & Co ........
.|-...04/08/2024 ...
.|....01/16/2024 ...
.|-...08/07/2024 ...
.|....10/08/2024 ...
.|-...09/03/2024 ...
.|....02/15/2024 ...

...05/28/2024 ...
...07/23/2024 ...
12/31/2024 ...
.| US Bancorp .
. |US Bancorp .
...06/06/2024 ...

BNY/Suntrust Capital Markets,
Wachovia Securities .
Bank of America
Wachovia Securities .
Morgan Stanley
JEFFERIES LLC
Citigroup Global Markets ...
Tax Free Exchange ...
Bank of America

Chase

.1,007,910
. 1,024,070

.210,000
.1,167,830
..2,453,430

399,920 |..
498,725 |..
... 1,304,623 |..
.. 1,542,240 |..
4,497,342 |..

... 4,325,201 |.
....310,000 |..

.... 1,648,374 |..

. 1,100,000
. 1,000,000

.200,000
. 1,320,000
. 2,420,000

505,000 |..
500,000 |..
... 1,395,000 [..
.... 1,500,000 [..
... 4,505,000 [..

... 4,340,000 [..
....310,000 |..

.... 1,560,000 |..
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38141G-A9-5 ......... GOLDMAN SACHS GROUP INC ~ 5.851% 04/25/35 .. .|....04/18/2024 ... |Goldman Sachs & Co .. .... 9,390,000 |.. .... 9,390,000 |..
38141G-B7-8 ......... GOLDMAN SACHS GROUP INC ~ 5.016% 10/23/35 . ....10/17/2024 ...|Bank of America .... 4,480,785 |.. .... 4,500,000 |..
38141G-ZM-9 .........[GOLDMAN SACHS GROUP INC ~ 3.102% 02/24/33 ....02/01/2024 ... |Bank of New York .... ... 1,384,605 |.. .... 1,600,000 |..
403949-AP-5 .........|HF SINCLAIR CORP  6.375% 04/15/27 ........ ...09/04/2024 ... |Tax Free Exchange ...

404119-CU-1 ......... HCA INC  5.800% 04/01/34 ..

.[Various ..
404121-AK-1 . ..|HCA INC  5.450% 09/15/34 .. .| Chase .
423452-AK-7 . ..|HELMERICH & PAYNE INC SERIES 144A  5.500% 12/01/34 ... 10/02/2024 ... Various ..
432833-A0-4 ......... |HILTON DOMESTIC OPERATIN SERIES 144A  6.125% 04/01/32 03/22/2024 ... |Bank of America
44107T-BB-1 .........|HOST HOTELS & RESORTS LP  5.700% 07/01/34 .|....06/07/2024 ...
44107T-BC-9 .........|HOST HOTELS & RESORTS LP  5.500% 04/15/35 wor|-...08/14/2024 ...
45344L-AD-5 ......... | CRESCENT ENERGY FINANCE SERIES 144A  7.625% 04/01/32 ..|....03/19/2024 ... |Bank of America ...
45687V-AF-3 ......... INGERSOLL RAND INC ~ 5.450% 06/15/34 .. .|-...05/07/2024 ... | Goldman Sachs & Co . . . .
46188B-AG-7 ......... INVITATION HOMES OP  4.875% 02/01/35 . .|-...09/23/2024 ... |PNC SECURITIES CORP .... ...780,955 |.. ....790,000 |..
46647P-CU-8 ......... JPMORGAN CHASE & CO  2.963% 01/25/33 ... ....02/01/2024 ... |Bank of New York .. 864,622 |.. .... 1,000,000 [..
46647P-EC-6 ......... JPMORGAN CHASE & CO  5.336% 01/23/35 ... ....02/15/2024 ... [Morgan Stanley .... ... 4,082,311 [. ... 4,090,000 [..
46647P-EH-5 ......... JPMORGAN CHASE & CO  5.766% 04/22/35 ...04/24/2024 ... |Various ....9,826,080 |.. ....9,805,000 [..
47077W-AA-6 . ..| JANE STREET GRP JSG FIN SERIES 144A  4.500% 11/15/29 .| J.P.MORGAN SECURITIE ....9,225 .. 10,000
47077W-AC-2 . ..| JANE STREET GRP JSG FIN SERIES 144A  7.125% 04/30/31 .|Morgan Stanley .. .370,000 .370,000
47077W-AD-0 . ..| JANE STREET GRP JSG FIN SERIES 144A  6.125% 11/01/32 .|Bank of America ... . 150,050 .150,000
472330-EJ-4 ......... JEFFERIES FIN GROUP INC  6.200% 04/14/34 ....04/11/2024 ... |Piper Jeffries & Co . ... 2,905,315 |.. ... 2,910,000 [..
482480-AP-5 ......... KLA CORP  4.700% 02/01/34 ....01/30/2024 ... |Chase .... 904,476 |.. 910,000 |..
486620-AA-8 ......... KAYNE SR CR FD RATED NT FEEDER  7.340% 11/15/34 . < |-...12/16/2024 ... |Direct ... ...27,000,000 [.. ...27,000,000 [..
486620-AB-6 ......... KAYNE SR CR FD RATED NT FEEDER ~ 9.340% 11/15/34 . .|....12/16/2024 ... |Direct ...11,250,000 [.. ... 11,250,000 |..
494553-AE-0 ......... KINDER MORGAN INC ~ 5.400% 02/01/34 .|-...01/29/2024 ... |Mizuho Securities USA .... ....5,951,314 [.. ....5,970,000 [..
50077L-AB-2 ......... KRAFT HEINZ FOODS CO SERIES Wl ~ 4.375% 06/01/46 ... -|....07/10/2024 ... |Various ... 1,405,884 |.. .... 1,700,000 [..
527298-BV—4 ......... LEVEL 3 FINANCING INC SERIES 144A  11.000% 11/15/29 ....08/08/2024 ... [STIFEL, NICOLAUS AND COMPANY, 301,175 |.. 280,000 |..
53190F-AE-5 LIFE TIME INC SERIES 144A  6.000% 11/15/31 ...10/22/2024 ... |Deutsche Bank .... 160,000 |.. .... 160,000 |..
53220K-AA-7 . .|LIGHTNING POWER LLC SERIES 144A  7.250% 08/15/32 .|J P Morgan .... .250,000

..|MARSH & MCLENNAN COS INC ~ 5.150% 03/15/34
..|MARSH & MCLENNAN C0S INC ~ 5.000% 03/15/35
571748-CE-0 . ..|MARSH & MCLENNAN COS INC ~ 5.350% 11/15/44
571903-B0-5 . .. |MARRIOTT INTERNATIONAL ~ 5.300% 05/15/34
571903-BS-1 ......... MARRIOTT INTERNATIONAL ~ 5.350% 03/15/35 ...

571748-B-1 .
571748-CC-4 .

.5,796,118
. 439,262
. 1,999,720
.922,826

.|First Union Capital Markets
.|Citigroup Global Markets ...
.|Citigroup Global Markets
02/20/2024 ... | Deutsche Bank ...

-|--..08/08/2024 ... ... 7,578,793 |..
573284-BA-3 ......... MARTIN MARIETTA MATERIAL  5.150% 12/01/34 .|---.10/31/2024 ... ....461,587 |..
57638P-AA-2 ......... MASTERBRAND INC SERIES 144A  7.000% 07/15/32 .. -|----06/20/2024 ...|J P Morgan . ....280,338 |..
58506D-AA-6 ......... MEDLINE BORROWER MEDL CO SERIES 144A  6.250% 04/01/29 .. .|----06/05/2024 ... | Goldman Sachs & Co .. .... 379,675 |.. . ..
59151L-AA-4 ......... METHANEX US OPERATIONS SERIES 144A  6.250% 03/15/32 .... <. 1171972024 ... ....287,938 |.. ...290,000 |..
50170J-AG-3 METRONET INFRASTRUCTURE ISSUER SERIES 2024-1A CLASS A2 144A  6.230% 04/20/54 . ...03/06/2024 ... 100,000 |..
50217G-FS-3 . .|MET LIFE GLOB FUNDING | SERIES 144A  5.050% 01/08/34 01/02/2024 ... |Chase ................ .2,101,085 . 2,105,000

..|MID AMERICA APARTMENTS  5.000% 03/15/34 ..
..[MITER BRAND MIWD BORR SERIES 144A  6.750% 04/01/32
61747Y-FE-0 . ..|MORGAN STANLEY ~ 5.250% 04/21/34 .
61747Y-FN-2 . ..|MORGAN STANLEY ~ 5.942% 02/07/39 .
61747Y-FR-1 ......... MORGAN STANLEY ~ 5.831% 04/19/35 ....

50523U-AV-9 ..
60672J-AA-7 .

. 2,970,570
.410,000
.3,327,120
. 3,715,000
790,000 |..

. 3,000,000
.410,000
. 3,355,000
. 3,715,000
790,000 |..

06/06/2024 ... | STIFEL, NICOLAUS AND COMPANY,
02/05/2024 ... [Morgan Stanley ....
....04/17/2024 ... |Morgan Stanley ....
...10/17/2024 ...|Citigroup Global Markets

B1747Y-FT-7 ......... MORGAN STANLEY  5.320% 07/19/35 K .... 5,726,560 |.. ....5,600,000 [..
620076-BZ-1 ......... MOTOROLA SOLUTIONS INC ~ 5.400% 04/15/34 ... .|-.-.08/11/2024 ... |Bank of America .... 2,167,570 |.. ....2,170,000 |..
62879H-AA-8 ......... NB DIRECT LENDING Senior Notes Class A 4.000% 12/30/33 -|--..09/24/2024 ... |Direct ... ....8,700,000 [.. ....8,700,000 [..
62879H-AC-4 ......... NB DIRECT LENDING Senior Notes Class B 4.000% 12/30/33 . |--.-00/24/2024 ... |Direct ... ... 3,625,000 [.. ... 3,625,000 [..
629377-CX-8 ......... NRG ENERGY INC SERIES 144A  6.250% 11/01/34 -|--..10/16/2024 ... | Goldman Sachs & Co .. .. ..
649521-FE-8 ......... NEW YORK LIFE GLOBAL FDG SERIES 144A  5.000% 01/09/34 . ...02/09/2024 ... |Baird & Co .... 3,936,104 |.. ... 3,985,000 [..
651229-BF-2 . . |NEWELL BRANDS INC ~ 6.375% 05/15/30 ...10/29/2024 ... {J P Morgan 360,000 |.. 360,000 |..

.. [NEXTERA ENERGY CAPITAL ~ 5.250% 03/15/34
653420-A-4 . .. |NEXTERA ENERGY OPERATING SERIES 144A  7.250% 01/15/29
68233J-C8-1 . ..| ONCOR ELECTRIC DELIVERY ~ 5.650% 11/15/33 .
682680-CF-8 ......... ONECK INC  5.700% 11/01/54

6533%K-CU-2 .. 01/29/2024 ... |First Union Capital Markets
06/18/2024 ...|Various ..
01/22/2024 ... |Tax Free Exchange

...09/10/2024 ... {J P Morgan

.3,743,810
. 123,688
. 199,652
.... 3,001,289 |..

. 3,755,000
.120,000
.200,000
.... 3,100,000 |..
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690742-AP-6 ......... OWENS CORNING ~ 5.700% 06/15/34 .|....06/03/2024 ... | Various .... 2,300,932 |.. .... 2,305,000 |..
694308-KG-1 ......... PACIFIC GAS & ELECTRIC ~ 5.900% 06/15/32 .. . |--..03/25/2024 ... |NORTHERN TRUST COMPANY ... ... 2,025,854 |.. .... 2,000,000 |..
T14240V-AA-8 ......... PERMIAN RESOURC OPTG LLC SERIES 144A  7.000% 01/15/32 .. .|-...01/05/2024 ... |BOFA SECURITIES, INC. . ....196,888 |.. .... 190,000 |..
T1424V-AB-6 ......... PERMIAN RESOURC OPTG LLC SERIES 144A  6.250% 02/01/33 .. ...07/29/2024 ...|J P Morgan .... 130,000 |.. .... 130,000 |..
720186-AR-6 ......... PIEDMONT NATURAL GAS CO  5.100% 02/15/35 ...10/24/2024 ... |Citigroup Global Markets .... 1,000,000 |..
72703P-AG-8 . .| PLANET FITNESS MASTER ISSUER L SERIES 2024-1A CLASS A2I| 144A  6.237% 06/05/54 . 06/06/2024 ... |Pershing .........cceevnnn . 2,059,838
745332-CM-6 . .. |PUGET SOUND ENERGY INC ~ 5.330% 06/15/34 06/04/2024 ... |Mizuho Securities USA . . 499,99 .500,000
74834L-BG-4 . ..| QUEST DIAGNOSTICS INC ~ 5.000% 12/15/34 . 08/15/2024 ... |Chase . . 1,235,152 . 1,240,000
75513E-CI-9 ......... RTX CORP  6.100% 03/15/34 .|...02/15/2024 ... |RBC .... 5,214,862 |.. .... 4,910,000 |..
776696-AJ-5 ......... ROPER INDUSTRIES INC ~ 4.900% 10/15/34 veer)|....08/19/2024 ... [First Union Capital Markets .... 6,750,000 |..
79546V-A0-9 ......... SALLY HOLDINGS SALLY CAP  6.750% 03/01/32 ... ..|....04/08/2024 ... |Various
79588T-AF-7 ......... SAMMONS FINANCIAL GROUP SERIES 144A  6.875% 04/15/34 ... . |--..06/26/2024 ... |NORTHERN TRUST COMPANY ... ..
81728U-AC-8 ......... SENSATA TECHNOLOGIES INC SERIES 144A  6.625% 07/15/32 .. .|...05/22/2024 ... | Goldman Sachs & Co 220,000 |.. ..
81761L-AD-4 ......... SERVICE PROPERTIES TRUST  8.375% 06/15/29 ....06/20/2024 ... |Various .. .... 316,465 |.. ....320,000 |..
82453A-AB-3 ......... SHIFT4 PAYMENTS LLC FIN SERIES 144A  6.750% 08/15/32 ... .|....08/13/2024 ... |Various .. .... 260,598 |.. ....260,000 |..
83600W-AE-9 ......... SOTERA HEALTH HLDGS LLC SERIES 144A  7.375% 06/01/31 ... ...05/23/2024 ... |J P Morgan ....520,000 |.. ....520,000 |..
842587-DT-1 . ..| SOUTHERN CO  5.700% 03/15/34 ..... .|Bank of America . 779,007 . 765,000
855244-BJ-7 . .. | STARBUCKS CORP  5.000% 02/15/34 .. . |Chase .. . 1,347,819 . 1,355,000
85571B-BB-0 . ..| STARWOOD PROPERTY TRUST SERIES 144A  7.250% 04/01/29 .|Various .. . 190,030 . 190,000
858119-BQ-2 ......... STEEL DYNAMICS INC ~ 5.375% 08/15/34 .|--..06/26/2024 ... |Bank of America ... ... 774,395 |.. ....785,000 |..
861896-AA-6 ......... STONEX GROUP INC SERIES 144A  7.875% 03/01/31 .|-...02/15/2024 ... |BOFA SECURITIES, INC. . 200,000 |.. 200,000 ..
864300-AE-8 ......... SUBWAY FUNDING LLC SERIES 2024-1A CLASS A23 144A  6.505% 07/30/54 . . |--..05/30/2024 ... |Morgan Stanley ,760,000 |.. .... 1,760,000 |..
86614J-AA-3 ......... SUMMIT MIDSTREAM HOLDING SERIES 144A  8.625% 10/31/29 .. o|....07/17/2024 ... 160,000 |..
871620-AL-4 ......... TD SYNNEX CORP  6.100% 04/12/34 .|--..04/09/2024 ... |Citigroup Global Markets ... ,173,778 |..
87612E-AR-7 ......... TARGET CORP  6.500% 10/15/37 .|--..02/20/2024 ... |Southwest Securities .. 997,840 |.. ..
87612E-BQ-8 ......... TARGET CORP  4.400% 01/15/33 .. .|--..02/21/2024 ... | Goldman Sachs & Co ,555,810 |.. .... 2,640,000 |..
88339II-AC-0 WILLIAMS COMPANIES INC ~ 5.150% 03/15/34 ...01/02/2024 ... |Bony/Barclays Capital Inc . ,989,003 |.. .... 3,990,000 |..
893647-BV-8 . ..| TRANSDIGM INC SERIES 144A  6.625% 03/01/32 02/12/2024 ... |Goldman Sachs & Co .. .380,000 .380,000
906548-CZ-3 . .. [UNION ELECTRIC CO  5.125% 03/15/55 ... 09/30/2024 ... [J P Morgan . . 2,147,442 . 2,150,000
91324P-FD-9 .. .. |UNITEDHEALTH GROUP INC ~ 5.500% 04/15/64 03/19/2024 ... |Bank of America . 4,489,605 . 4,500,000
91327T-AA-9 . ..|UNITI GROUP CSL CAPITAL SERIES 144A  10.500% 02/15/28 10/29/2024 ... |Piper Jeffries & Co . .. 64,050 60,000
91824Y-AA-6 . ..| VFH PARENT VALOR CO SERIES 144A  7.500% 06/15/31 ..... 06/11/2024 ...{J P Morgan ............ . 160,000 . 160,000
92328M-AC-7 ......... VENTURE GLOBAL CALCASIEU SERIES 144A  3.875% 11/01/33 .. ....12/31/2024 ... |Merrill Lynch Pierce Fenner .. ... 378,858 |.. ....440,000 |..
92332Y-AD-3 .. .. | VENTURE GLOBAL LNG INC SERIES 144A  9.875% 02/01/32 ... . |--..02/15/2024 ... |Various .. ....390,338 |.. ....370,000 |..
92332Y-AE-1 . ..|VENTURE GLOBAL LNG INC SERIES 144A  7.000% 01/15/30 .... .|....07/23/2024 ... |Various .. ....230,161 |.. ....230,000 |..
92338C-AF-0 ......... VERALTO CORP  5.450% 09/18/33 .|--..09/03/2024 ... |Tax Free Exchange ... .... 5,691,146 |.. .... 5,920,000 |..
92343V-GK-4 ......... VERIZON COMMUNICATIONS ~ 3.400% 03/22/41 .|....04/25/2024 ... | Goldman Sachs & Co .. .... 2,969,280 |.. .... 4,000,000 |..
92840V-AR-3 VISTRA OPERATIONS CO LLC SERIES 144A  6.875% 04/15/32 .. ...04/09/2024 ...|J P Morgan .... 1,060,000 |.. .... 1,060,000 |..
92840V-AU-6 . ..| VISTRA OPERATIONS CO LLC SERIES 144A  5.700% 12/30/34 11/19/2024 ... |Citigroup Global Markets .... 334,675
929160-BC-2 . .| VULCAN MATERIALS CO  5.350% 12/01/34 . 11/19/2024 ... |Various .. . 1,334,837
94106L-CE-7 . ..| WASTE MANAGEMENT INC ~ 4.950% 03/15/35 10/30/2024 ... |Scotia Capital . 1,974,956
95000U-3K-7 . ..|WELLS FARGO & COMPANY ~ 5.499% 01/23/35 . 05/22/2024 ... |Various .. . 2,493,100
960386-AR-1 . ..|WESTINGHOUSE AIR BRAKE ~ 5.611% 03/11/34 .. 02/26/2024 ... |Citigroup Global Markets . 2,500,000
96337R-AC-6 ......... WHISTLER PIPELINE LLC SERIES 144A  5.950% 09/30/34 ... . |-...07/24/2024 ... |Chase 1,461,440 |.. .... 1,465,000 |..
970648-AN-1 ......... WILLIS NORTH AMERICA INC ~ 5.900% 03/05/54 ... .|....02/27/2024 ... |J P Morgan .... 1,990,240 |.. .... 2,000,000 |..
976656-CS-5 ......... WISCONSIN ELECTRIC POWER ~ 4.600% 10/01/34 ... . |--..09/09/2024 ... |Citigroup Global Markets ... .... 3,059,419 |.. .... 3,060,000 |..
983133-AD-1 ......... WYNN RESORTS FINANCE LLC SERIES 144A  6.250% 03/15/33 .. .|-...09/10/2024 ... | Deutsche Bank ....100,000 |.. ....100,000 |..
98877D-AG-0 ......... ZF NA CAPITAL SERIES 144A  6.875% 04/23/32 . |-...04/16/2024 ... |J P Morgan .... ....160,000 |.. ....160,000 |..
989790-AA-1 ......... ZIPLY FIBER ISSUER LLC SERIES 2024-1A CLASS A2 144A  6.640% 04/20/54 .. .|....03/20/2024 ... |Goldman Sachs & Co .. .. 1,099,693 |.. .... 1,100,000 |..
PPGH5G-FU-2 ......... NFL 2024 NOTES ~ 5.580% 10/05/33 ...03/14/2024 ... [Bank of America 1,322,000 |.. ... 1,322,000 |..
PPGHIC-SD-1 .. . |EASTERLY GOVT ~ 6.560% 08/14/33 ...06/14/2024 ... {First Union Capital Markets .. 500,000 .. 500,000 ..

PPGHHG-RV-4 .
000000-00-0 .
PPGJOK-EH-5 . .
000000-00-0 .........

..|GITSIT  8.000% 11/13/29
..|BLUE OWL SUB LIN
.|LVNV FUNDING LLC

GENESIS 2024-1 A

6.320% 06/12/29 ..
6.840% 06/12/29 ..
6.730% 12/15/31 ..

...07/3172024 ...

.| PR GILBOY & ASSOCIATES ..
.| Goldman Sachs & Co
. |Pershing ......ccceunne.
Citigroup Global Markets

.1,780,000
. 1,050,000
.415,000

.... 1,436,310 |..

.1,780,000
. 1,050,000
.415,000

... 1,436,346 |..
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PPGK5Y-3J-4 ......... SCHWARZ ~ 5.960% 05/23/31 . |....04/23/2024 ... |Bank of America .... 2,200,000 |.. .... 2,200,000 |..
PPGK7V-VN-8 ......... EASTERLY GOVT ~ 6.560% 06/04/33 .|--..05/14/2024 ... [First Union Capital Markets .. 640,000 .. 640,000 ..
000000-00-0 ......... BOYD WATTERSON ~ 6.720% 12/18/31 .... ...10/31/2024 ... |Pershing .... 2,340,000 |.. .... 2,340,000 |..
PPGLEB-4J-1 ......... MSD INVESTMENT C  7.110% 08/07/29 . 07/24/2024 ... |Goldman Sachs & Co .. .... 2,160,000 |.. .... 2,160,000 |..
PPGUHV-YP-5 ......... CORVIAS ND GRAD ~ 6.940% 04/01/55 ... . | Pershing .... 2,445,000 |.. .... 2,445,000 |..
PPGN60-YB-4 . ..|DIVERS ABS 8  7.076% 05/31/44 .... 05/21/2024 ... |Bony/Barclays Capital Inc . 1,011,606 1,011,606
PPGN64-B-5 . ..|QTS IRVING DC3  5.960% 07/09/29 . 05/22/2024 ... [SMBC NIKKO SECURITIES AMERICA .460,000 .460,000
PPGN74-BT-1 . ..| BETA 2024-1 A-2  6.280% 07/01/54 06/26/2024 ... |Pershing ... . 2,134,275 . 2,134,275
PPGN7U-43-8 ......... CLIFFWATER  6.400% 08/15/31 .|....06/28/2024 ... |Pershing ... 1,165,000 |.. .... 1,165,000 |..
000000-00-0 ......... SCF FUNDING LLC ~ 6.620% 08/27/31 ... veer|....07/31/2024 ... |Paribas
000000-00-0 ......... ORENT NNN  6.430% 08/28/31 ..|....08/07/2024 ... [Bank of America ...
000000-00-0 ......... SADA 2024-1 6.990% 09/01/54 .|--..10/30/2024 ... |Goldman Sachs & Co ..
PPGQO7-T2-4 ......... LAKEVIEWN LOAN  6.870% 11/13/34 .. .|....10/30/2024 ... 2,340,000 |.. .... 2,340,000 |..
PPGQO7-TH-1 CORVIAS ML LLC ~ 7.210% 04/01/55 e . |--..11/01/2024 ... |Pershing 2,930,000 |.. .... 2,930,000 |..
097751-CB-5 . ..| BOMBARDIER INC SERIES 144A  7.250% 07/01/31 A ....04/01/2024 ... |Morgan Stanley . 350,875 .350,000
136385-BC-4 . .| CANADIAN NATURAL RESOURCES SERIES 144A  5.400% 12/15/34 . |A ....12/03/2024 ... |Bank of America . 1,018,337 . 1,020,000
303901-BN-1 FAIRFAX FINL HLDGS LTD  6.000% 12/07/33 . |A ....00/24/2024 ...|Tax Free Exchange ... 3,079,195 |.. .... 3,000,000 |..
94106B-AG-6 WASTE CONNECTIONS INC ~ 5.000% 03/01/34 . |A ....02/15/2024 ... |Chase 5,895,508 |.. .... 5,965,000 |..
00033G-AB-1 . ..| GLOBAL AUTO HO AAG FH UK SERIES 144A  8.750% 01/15/32 .. D ....01/11/2024 ...|J.P.MORGAN SECURITIE . 340,000 .
00033Y-AA-4 . .| GLOBAL AUTO HO AAG FH UK SERIES 144A  11.500% 08/15/29 .. D ....11/14/2024 ... |Paribas .. .200,000
00774M-AY-1 AERCAP |RELAND CAP GLOBA  3.400% 10/29/33 . |D... ....12/10/2024 ... |Chase .... ... 287,633 |.. . ..
00774M-BM-6 AERCAP |RELAND CAP GLOBA  4.950% 09/10/34 . |D... ....12/23/2024 ... |Various .. 2,976,514 |.. .... 3,035,000 |..
00929J-AA-4 . ..|AIRCASTLE IRELAND DAC SERIES 144A  5.750% 10/01/31 . |D ....07/15/2024 ... |Chase . . 1,001,382 . 1,005,000
00973R-AN-3 . ..|AKER BP ASA SERIES 144A  5.125% 10/01/34 . . |D ....09/26/2024 ... |Various . 1,691,268 . 1,705,000
01609W-AU-6 . ..| ALIBABA GROUP HOLDING ~ 4.000% 12/06/37 .... D ....02/16/2024 ... |Various .. ..7,959,332 . 9,265,000
02156L-AF-8 . ..|ALTICE FRANCE SA SERIES 144A  5.125% 07/15/29 . D ....03/07/2024 ... |Piper Jeffries & Co . . 497,600 .640,000
05523R-AL-1 . ..|BAE SYSTEMS PLC SERIES 144A  5.300% 03/26/34 . [D. ....04/05/2024 ... |Various ............. .900,516 .905,000
05946K-AR-2 . ..|BANCO BILBAO VIZCAYA  6.033% 03/13/35 ..... . ID ....08/05/2024 ... |Bank of America ... . 3,400,000 . 3,400,000
096591-2X-1 . ..| B\P PARIBAS SERIES 144A  5.738% 02/20/35 . D ....06/24/2024 ... |NORTHERN TRUST COMPANY . 2,007,088 . 2,000,000
143658-Bi-1 . .| CARNIVAL CORP SERIES 144A  7.000% 08/15/29 .. D ....01/05/2024 ... |CITIGROUP GBL MKTS .269,100 .260,000
20752T-AB-0 . ..| CONNECT FINCO SARL CONNE SERIES 144A  9.000% D ....09/11/2024 ...{J P Morgan ............ . 240,000 . 240,000
225313-A0-8 . ..|CREDIT AGRICOLE SA SERIES 144A  6.251% 01/10/35 .... . |D ....01/03/2024 ... |CALYON SECURITIES (USA) | . 2,175,000 . 2,175,000
22534P-AG-8 . .. |CREDIT AGRICOLE SA SERIES 144A  5.514% 07/05/33 . D ....02/21/2024 ... | CALYON SECURITIES (USA) | . 1,857,321 . 1,825,000
251526-CD-9 ......... |DEUTSCHE BANK NY ~ 3.547% 09/18/31 .. D ....02/01/2024 ... |Bank of New York .. .884,478 . 1,000,000
268317-BB-9 . ..|ELECTRICITE DE FRANCE SA SERIES 144A . D ....04/25/2024 ... |Bony/Barclays Capita . 3,891,629 . 4,300,000
26874R-AN-8 . ..|ENI SPA SERIES 144A  5.500% 05/15/34 ......cceeevvvnunnnns D ....05/08/2024 ... |Goldman Sachs & Co .. . 695,331 .700,000
39541E-AE-3 . .| GREENSAIF PIPELINES BIDC SERIES 144A  6.103% 08/23/42 D ....07/17/2024 ...|J P Morgan ....... . 1,900,000 . 1,900,000
404280-CT-4 HSBC HOLDINGS PLC ~ 2.804% 05/24/32 .. |D... ....02/01/2024 ... |Bank of New York 1,266,149 |.. .... 1,500,000 |..
45115A-AC-8 ICON INVESTMENTS SIX DAC ~ 6.000% 05/08/34 . [D... ....04/30/2024 ... |Chase B s
456837-Bl-4 . ..| ING GROEP NV 5.550% 03/19/35 ................ D ....06/24/2024 ... |NORTHERN TRUST COMPANY . 5,973,320 . 6,000,000 s
46115H-CD-7 . .| INTESA SANPAOLO SPA SERIES 144A  7.200% 11/28/33 . ID ....02/16/2024 ... |Goldman Sachs & Co ........ 12,000,353 11,410,000 . 189,406
639057-AN-8 NATWEST GROUP PLC ~ 5.778% 03/01/35 . |D... ....03/18/2024 ... | BNYMELLON/RE HSBC BANK PLC 5,020,800 |.. .... 5,000,000 |.. .. 16,853
67115V-AQ-5 OAK HILL CREDIT PARTNERS SERIES 2022-11A CLASS B1R 144A  6.217% 07/19/37 . |D... ....07/31/2024 ... |Paribas .
67115W-AY-6 . ..| OAK HILL CREDIT PARTNERS SERIES 2018-1A CLASS CR 144A  7.067% 04/20/37 D ....08/15/2024 ... |Bony/Barclays Capital Inc . . 1,580,000 . 1,580,000
780153-BG-6 . .|ROYAL CARIBBEAN CRUISES SERIES 144A  5.500% 04/01/28 ... D ....07/15/2024 ... |Bank of America ... . 218,625 .220,000
780153-BU-5 ROYAL CARIBBEAN CRUISES SERIES 144A  6.250% 03/15/32 ... . |D... ....02/23/2024 ... |Various ....531,933 |.. ....530,000 |..
780153-BW-1 ROYAL CARIBBEAN CRUISES SERIES 144A  5.625% 09/30/31 ... . |D... ....09/17/2024 ... |Morgan Stanley 783,375 |.. 780,000 ..
78448T-AM-4 . ..| SMBC AVIATION CAPITAL FI SERIES 144A  5.550% 04/03/34 . |D. ....08/26/2024 ... |Citigroup Global Markets . 3,953,581 . 3,965,000
85858E-AD-5 . .| STENA INTERNATIONAL SA SERIES 144A  7.250% 01/15/31 . D ....01/09/2024 ... |J.P.MORGAN SECLRITIE .. . 240,000 . 240,000 ....0
902613-BH-0 UBS GROUP AG SERIES 144A  5.699% 02/08/35 D... ...10/17/2024 ... [Various .... 4,990,883 |.. .... 4,955,000 |.. 23,382
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 484,392,596 489,582,065 1,992,761
92332Y-AF-8 ........ [ VENTURE GLOBAL LNG INC SERIES 144A HYB  9.000% PErPel. v..overresssesomeessmsssesosnesssmsssesssnesanessneees |orsonssosssnees Joon 09/26/2024 ... [ GOIdMAN SACHS & CO ..uvursersssesesstsesctsesctses et sescesesseses st ses st sesseses st seset e st sesnsenssssnsstsnscssnsntsn|osnsessnsessnsebensessnsensnsanans |osnsssinscssnsssinseenes 530,000 |-voceiieeiinicicines 530,000 |-vovinceiiiciiiciien 0
1309999999. Subtotal - Bonds - Hybrid Securities 530,000 530,000 0
000000-00-0 -........| RANGE PARENT INC FIRST-OUT NEW HONEY TERW LOAN  0.000% 02/28/27 ... 11.01/02/2024 ... [PIper JBFFTIes & €O wuuvuevuvurureereeseeeseeseseeesseeessesesseaessessssesessesessesessesessesessesessesessesessnsennens [oenen ...(220,411)].. ...(220,411)].. 0
000000-00-0 . ..| AUTOKINITON US HOLDINGS INC 2024 TERM LOAN B 0.000% 04/06/28 ... 01/24/2024 ... [Direct ... . 196,478 . 196,990 .0
000000-00-0 ......... GENESIS CARE FINANCE PTY LTD NOTES VARIABLE ~ 0.000% 02/08/29 .... .|--..02/16/2024 ... |Direct ... .. 18,183 |.. ....0
000000-00-0 ......... GENESIS CARE UK FINCO LIMITED UK TRANCHE A1 NOTES ~ 0.000% 02/08/29 .. .|....02/16/2024 ... [Direct ... . 17,410 .. ....0
000000-00-0 ......... GENESIS CARE FINANCE PTY LTD NOTES VARIABLE ~ 0.000% 02/08/29 .|--..04/01/2024 ... |Direct ... ..45,181 [.. ....0
000000-00-0 ......... GENESIS CARE UK FINCO LIMITED UK TRANCHE A1 NOTES ~ 0.000% 02/08/29 .. .|....04/30/2024 ... [Direct ... 43,8% |.. ....0
000000-00-0 ......... GENESIS CARE FINANCE PTY LTD NOTES VARIABLE  0.000% 02/08/29 ...04/30/2024 ... [Direct ... ...663 .. .0
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000000-00-0 ......... GENESIS CARE UK FINCO LIMITED UK TRANCHE A1 NOTES ~ 0.000% 02/08/29 .. .|....06/28/2024 ... [Direct ... 1,446 ....0
000000-00-0 ......... GENESIS CARE FINANCE PTY LTD NOTES VARIABLE ~ 0.000% 02/08/29 .|-...07/01/2024 ... |Direct ... ... 1,510 [.. .. ....0
000000-00-0 ......... Range Red Acquisition, LLC Second Out Term Loan  0.000% 10/01/29 .. .|....10/01/2024 ...|Tax Free Exchange ... ....108,695 |.. .... 156,892 |.. )
000000-00-0 ......... BRIGHTSPRING HEALTH  0.000% 02/13/31 ...02/14/2024 ... Morgan Stanley .. ... 176,202 |.. ... 177,982 |.. .0
BL4569-53-1 ......... ADTALEM GLOBAL TL 1L B 0.000% 08/11/28 .....iieuuunriiiiiruuiiiiiiiiiiiiniiiiiiiieeiienniseeerernaneeseeannns ...02/09/2024 ... [TaX Free EXChaNGE ....iiieeeuiiiiiiuuuniiiiiiisueiiiiiisetsisstisssesssssssssssssssssnssseseessnnsssssssnnnsssssrsnnnns |sossnnnsesresnnnnsesreesnnnsererees |onnnseeseessnnneeereennns 168,880 [..oovvveiiiiiiiiinins 168,340 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 557,206 608,081 0
2509999997. Total - Bonds - Part 3 607,032,924 620,124,028 2,202,785
2509999998. Total - Bonds - Part 5 75,775,390 61,771,650 401,547
2509999999. Total - Bonds 682,808,314 681,895,678 2,604,332
PPGGMG-GP-5 ......... Lo T T PP PPUPTRURPPPPTRR PRI ....06/26/2024 ... |UBS SECUMItIES INC wevuunieeeieeee e e eeeet e e e e e e e e e e e e e e e e e e e e e e e e e e e e ennaa e e e e ennnaneeeeennnnnnaeeees [onnneeeeeennnaeeeeen 32,400.000 |-.eeeneeeeenniieeeeeeneas 810,000 0
PPGIBN-31-9 ......... FSCO PREFERRED ... ....06/02/2024 ... |Goldman Sachs & Co .. ....889,000 |.. ....0
PPGIBN-32-7 ......... CTAC PREFERRED ... I ...05/02/2024 ... [Goldman Sachs & Co ... 36,250.000 |.. .... 906,250 |.. .0
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,605,250 0
4509999997. Total - Preferred Stocks - Part 3 2,605,250 0
4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks 2,605,250 0
000000-00-0 ......... |Range Red Acquisition, LLC Class AT Common Units .iu.ieeuiiussiiruniinniiiiniiiiniiieierinsenesennnnernnrannnss | .................... 10/01/2024 ... | TaX Free EXCHANGE .uiiruuiiuutitntttu ittt sttt sttt s ettt et seeseetisetaeseeneseensesssennasennnsennnsesnnsernnses [sennneesnneesnneennneennns 103.000 [oevuierniiinniiiinieinnnes 65, 159 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 65,159 0
31337#-10-5 .........|FEDERAL HOME LOAN BANK OF CINCINNATI ... ....12/30/2024 ... |Various .. ...95,991.000 |.. 9,599,100 |.. ....0
AEP990-6S-7 . ..| GENESISCARE CAYMAN HOLDINGS ... ....02/16/2024 ... |Direct .2,972.000 |.. . 230,352 .0
AEP993-7L-5 . .. | GENESISCARE USA GROUP HOLDINGS ....02/16/2024 ... |Direct .2,972.000 |.. .0
AER9B-8Y-3 ........ GENESISCARE CAYMAN HOLDINGS ... . ....02/16/2024 ... |Direct ... 163.000 |.. .0
000000-00-0 ......... TECHWICOLR CREATIVE STUDIOS SA COMMON STOCK ......eevuusiiiiiiunnniiiiiiuiniiiiiuniiseesiisniseeseesnaneeeeeannns [ 01702/2024 .. [ DITeCT 1iuuiiii ittt e e e e s e rer e e s e eaaa e e e e eernn e eeserananneeserrnnns |srnnneeeriennnies (107,704.000)[...eevvvnniiiiiiinnns I S0 S T PP PPPTI 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 9,849,695 XXX 0
5989999997. Total - Common Stocks - Part 3 9,914,854 XXX 0
5989999998. Total - Common Stocks - Part 5 5,421,99% XXX 0
5989999999. Total - Common Stocks 15,336,850 XXX 0
5999999999. Total - Preferred and Common Stocks 17,942,100 XXX 0
6009999999 - Totals 700,750,414 XXX 2,604,332
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36176A-FG-9 .. | GNMA POOL 760067  4.000% 04/15/41 ..12/01/2024 . [Paydown ... ....2,654 ....2,82%6 ..2,776 |.. 0 ....2,654 |.... L0 0. ..04/15/2041 .
36176C-K2-0 .. | GNMA POOL 762013  4.000% 03/15/41 .. ..12/01/2024 . [Paydown . 0 0 .0 ..03/15/2041 .
36176M-UY-7 .. | GNMA POOL 770399  4.500% 06/15/41 .. ..12/01/2024 . [Paydown . 0 0 .0 ..06/15/2041 .
36177T-AG-2 .. | GNMA POOL 798106  3.500% 03/15/42 .. ..12/01/2024 . [Paydown . 0 0 .0 ..03/15/2042 .
36177X-RU-4 .. |GNMA POOL AA1399  3.500% 07/15/42 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/15/2042 .
36178D-7H-8 .. | GNMA POOL AA6296  3.000% 04/15/43 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..04/15/2043 .
36179Q-3H-2 ...|GNMA |1 POOL MA2600  3.000% 02/20/45 ......[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/20/2045 .
36179Q-WF-4 .. |GNMA || POOL MA2446  4.000% 12/20/44 ......[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . .. 12/20/2044 .
36179Q-YR-6 .. |GNMA |1 POOL MA2520  3.000% 01/20/45 ......[.......|.. 12/01/2024 . | Paydown .... 0 L0 .0 . ..01/20/2045 .
36179Q-YS-4 .. |GNMA |l POOL MA2521  3.500% 01/20/45 ......[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/20/2045 .
36179R-4D-8 .. |GNMA |1 POOL MA3520  3.000% 03/20/46 ......[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/20/2046 .
36179R-7H-6 .. |GNMA || POOL MA3596  3.000% 04/20/46 ......|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..04/20/2046 .
36179R-F8-7 .. |GNMA |1 POOL MA2891  3.000% 06/20/45 . ..12/01/2024 . [Paydown . 0 0 .0 ..06/20/2045 .
36179R-LN-7 .. |GNMA || POOL MA3033  3.000% 08/20/45 . ..12/01/2024 . [Paydown . 0 0 .0 ..08/20/2045 .
36179R-LP-2 .. |GNMA || POOL MA3034  3.500% 08/20/45 . ..12/01/2024 . [Paydown . 0 0 .0 ..08/20/2045 .
36179R-LQ-0 .. |GNMA |1 POOL MA3035  4.000% 08/20/45 ......[.......|.. 12/01/2024 . | Paydown .... 0 L0 .0 . ..08/20/2045 .
36179R-S8-3 .. |GNMA || POOL MA3243  3.000% 11/20/45 ......[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/20/2045 .
36179S-5K-9 .. | GNMA POOL MA4450  3.000% 05/20/47 ..........|....... .12/01/2024 . [Paydown ... 0 L0 .0 . ..05/20/2047 .
36179S-B7-1 .. | GNMA POOL MA3662  3.000% 05/20/46 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/20/2046 .
36179S-EG-8 .. | GNMA POOL MA3735  3.000% 06/20/46 ..........[.......|.. 12/01/2024 . | Paydown .... 0 L0 .0 . ..06/20/2046 .
361798-JS-7 .. | GNMA POOL MA3873  3.000% 08/20/46 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/20/2046 .
36179S-JT-5 .. | GNMA POOL MA3874 ~ 3.500% 08/20/46 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/20/2046 .
36179S-LR-6 .. | GNMA POOL MA3936  3.000% 09/20/46 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/20/2046 .
36179S-LS-4 .. | GNMA POOL MA3937  3.500% 09/20/46 .. ..12/01/2024 . [Paydown . L0 0 .0 ..09/20/2046 .
36179S-UN-5 .. | GNMA POOL MA4197  4.000% 01/20/47 .. ..12/01/2024 . [Paydown . L0 0 .0 ..01/20/2047 .
36179T-EY-7 .. |GNMA |1 POOL MA4651  3.000% 08/20/47 . ..12/01/2024 . [Paydown . 0 . 0 .0 ..08/20/2047 .
36179T-G4-1 .. |GNMA || POOL MA4719  3.500% 09/20/47 . ..12/01/2024 . [Paydown . 0 .(3,237) 0 .0 ..09/20/2047 .
36179T-LS-2 .. |GNMA || POOL MA4837  3.500% 11/20/47 . ..12/01/2024 . [Paydown . 0 .(2,476) 0 .0 ..11/20/2047 .
36179U-GB-2 .. |GNMA || POOL MA5594  3.500% 11/20/48 ......[....... .12/01/2024 . [Paydown ... 0 L0 .0 . ..11/20/2048 .
36179V-4V-9 .. | GNMA POOL MA7136  2.500% 01/20/51 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/20/2051 .
36179V-7E-4 .. |GNMA POOL MA7193  2.500% 02/20/51 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/20/2051 .
361791-BY-3 .. | GNMA POOL MA7255  2.500% 03/20/51 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/20/2051 .
36200M-2Y-8 .. | GNMA POOL 604791  5.500% 11/15/33 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/15/2033 .
36200M-C3-5 .. | GNMA POOL 604090  6.000% 03/15/33 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/15/2033 .
36200N-SL-6 .. | GNMA POOL 605423  5.000% 05/15/34 .. ..12/01/2024 . [Paydown . 0 0 .0 ..05/15/2034 .
3620A2-TX-4 .. | GNMA POOL 717066  4.500% 05/15/39 .. ..12/01/2024 . [Paydown . 0 0 .0 ..05/15/2039 .
3620A2-W3-6 .. | GNMA POOL 717166  4.500% 06/15/39 .. ..12/01/2024 . [Paydown . 0 0 .0 ..06/15/2039 .
3620A6-B4-8 .. | GNMA POOL 720159  4.500% 07/15/39 ..12/01/2024 . [Paydown . 0 0 .0 ..07/15/2039 .
3620A9-YX-3 .. |GNMA POOL 723526  4.500% 12/15/39 ..12/01/2024 . [Paydown . 0 0 .0 ..12/15/2039 .
3620A9-ZE-4 .. | GNMA POOL 723541  5.000% 12/15/39 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/15/2039 .
3620AA-R2-6 .. | GNMA POOL 724205  4.000% 08/15/39 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/15/2039 .
3620AB-4P-8 .. | GNMA POOL 725430  4.500% 11/15/39 ......eeuu|.oeenn .12/01/2024 . [Paydown ... 0 L0 .0 . ..11/15/2039 .
3620AC-6V-1 .. | GNMA POOL 726384 ~ 5.000% 10/15/39 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/15/2039 .
3620AC-V8-4 .. |GNMA POOL 726139  4.500% 01/15/40 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/15/2040 .
3620AD-6J-6 .. |GNMA POOL 727273  4.500% 12/15/39 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/15/2039 .
3620AF-4W-4 .. |GNMA POOL 729037  5.000% 02/15/40 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/15/2040 .
3620AJ-XX-2 .. | GNMA POOL 731594  4.000% 11/15/40 .. ..12/01/2024 . [ Paydown ... 0 L0 .0 . ..11/15/2040 .
3620AM-VR-0 .. | GNMA POOL 734224  4.500% 02/15/41 ..12/01/2024 . [Paydown . 0 0 .0 ..02/15/2041 .
3620AR-HU-8 .. | GNMA POOL 737443  4.500% 09/15/40 .. ..12/01/2024 . | Paydown ... 0 Ol .0, ..09/15/2040 .
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3620AS-AL-3 .. | GNMA POOL 738111  4.000% 03/15/41 .. ..12/01/2024 . [Paydown ... .. 881 .. 939 925 | L0 ....881 |.... L0 0. ..03/15/2041 .
3620AT-EB-9 .. | GNMA POOL 739130  5.500% 01/15/39 .. ..12/01/2024 . [Paydown . 374|.. 397 |.. . 389 L0 374 | 0 .0 ..01/15/2039 .
3620AV-X2-3 .. | GNMA POOL 741497  4.000% 12/15/40 .. ..12/01/2024 . [Paydown . .1,664 .. 672 |.. ..1,668 L0 1,664 |. 0 .0 ..12/15/2040 .
3620C0-29-2 .. | GNMA POOL 745168  5.000% 06/15/40 .. ..12/01/2024 . [Paydown . 250 |.. 265 |.. . 260 L0 250 |. 0 .0 ..06/15/2040 .
3620C0-ZL-5 .. | GNMA POOL 745147  4.500% 06/15/40 ..12/01/2024 . [Paydown ... ... 356 ... 389 ... 376 |.. L0 ....305 |.... L0 .0 . ..06/15/2040 .
3620C1-AZ-9 .. |GNMA POOL 745324  4.500% 07/15/40 .. ..12/01/2024 . [Paydown ... .. 397 ... 419 LA 0. ..397 | L0 .0 . ..07/15/2040 .
3620C6-DE-2 .. | GNMA POOL 749901  4.500% 09/15/40 .. ..12/01/2024 . [Paydown ... ..313 L0 L0 .0 . ..09/15/2040 .
36210B-4H-5 .. | GNMA POOL 487824  4.500% 04/15/39 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..04/15/2039 .
36210B-YF-6 .. | GNMA POOL 487710  4.500% 03/15/39 .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..03/15/2039 .
36211S-FB-8 .. |GNMA POOL 521362  5.500% 06/15/35 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..06/15/2035 .
36225A-ZL-7 .. | GNMA POOL 780747  6.500% 03/15/28 .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..03/15/2028 .
36225B-X2-9 ...| GNMA POOL 781597  5.000% 05/15/33 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..05/15/2033 .
36230M-VF-1 .. | GNMA POOL 753314  4.000% 12/15/40 ..12/01/2024 . [Paydown . L0 0 .0 ..12/15/2040 .
36230N-US-2 ...| GNMA POOL 754193  4.500% 08/15/41 ..12/01/2024 . [Paydown . L0 0 .0 ..08/15/2041 .
36241K-BR-8 .. | GNMA POOL 781848  6.000% 10/15/34 ..12/01/2024 . [Paydown . L0 0 .0 ..10/15/2034 .
36241K-DZ-8 .. | GNMA POOL 781920  5.500% 05/15/35 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..05/15/2035 .
36241K-GU-6 .. | GNMA POOL 782011  5.000% 12/15/35 ..12/01/2024 . [Paydown ... L0 L0 .0 . ..12/15/2035 .
36241K-TS-7 .. | GNMA POOL 782361  5.500% 07/15/38 ..12/01/2024 . [Paydown ... 0. L0 .0 . ..07/15/2038 .
36241K-XW-3 .. | GNMA POOL 782493  5.000% 12/15/38 .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..12/15/2038 .
36241K-Z4-3 .. | GNMA POOL 782563  5.000% 02/15/39 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..02/15/2039 .
36241L-4U-7 .. |GNMA POOL 783535  4.000% 02/15/42 .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..02/15/2042 .
36241L-7B-6 .. | GNMA POOL 783590  4.500% 06/20/41 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..06/20/2041 .
36241L-L3-8 .. | GNMA POOL 783046  4.000% 08/15/40 ..12/01/2024 . [Paydown ... L0 L0 .0 . ..08/15/2040 .
36241L-P4-2 ...|GNMA POOL 783143  4.000% 10/15/40 .. ..12/01/2024 . [Paydown . L0 0 .0 ..10/15/2040 .
36241L-TT-3 .. |GNMA POOL 783262  4.500% 03/15/41 ..12/01/2024 . [Paydown . L0 0 .0 ..03/15/2041 .
36290V-JX-3 .. | GNMA POOL 618678  6.000% 10/15/36 ..12/01/2024 . [Paydown . L0 0 .0 ..10/15/2036 .
36291D-4G-5 ...| GNMA POOL 625523  4.500% 07/15/39 ..12/01/2024 . [Paydown . L0 0 .0 ..07/15/2039 .
36292C-3R-3 ...| GNMA POOL 645308  5.500% 06/15/38 ..12/01/2024 . [Paydown . L0 0 .0 ..06/15/2038 .
36292D-XW-7 .. | GNMA POOL 646093  5.000% 01/15/38 ..12/01/2024 . [Paydown ... L0 L0 .0 . ..01/15/2038 .
36204U-UM-2 ...| GNMA POOL 660388  3.500% 02/15/42 ..........|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..02/15/2042 .
36295E-SA-6 .. | GNMA POOL 668413  6.000% 04/15/37 ..........[....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..04/15/2037 .
36295H-JT-8 ...| GNMA POOL 670874  4.000% 08/15/41 ..........|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..08/15/2041 .
36295K-4D-2 ...| GNMA POOL 673220  6.000% 10/15/38 ..........[....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..10/15/2038 .
36295P-5U-2 ...| GNMA POOL 676859  5.000% 05/15/38 ..12/01/2024 . [Paydown ... 0. L0 .0 . ..05/15/2038 .
36295P-QP-0 ...| GNMA POOL 676462  6.000% 11/15/37 .. ..12/01/2024 . [Paydown . L0 0 .0 ..11/15/2037 .
362950-N7-1 ...| GNMA POOL 677314  5.500% 09/15/38 .. ..12/01/2024 . [Paydown . L0 0 .0 ..09/15/2038 .
36296D-GP-7 .. | GNMA POOL 687906  5.500% 09/15/38 .. ..12/01/2024 . [Paydown . L0 0 .0 ..09/15/2038 .
36296F-GT-4 .. | GNMA POOL 689710  6.500% 07/15/38 .. ..12/01/2024 . [Paydown . L0 0 .0 ..07/15/2038 .
36296Q-L0-0 .. | GNMA POOL 697935  4.500% 03/15/39 ..12/01/2024 . [Paydown . L0 0 .0 ..03/15/2039 .
36296U-3V-0 .. | GNMA POOL 702012  5.000% 03/15/39 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..03/15/2039 .
36296U-22-9 ...|GNMA POOL 701961  4.500% 06/15/39 ..........|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..06/15/2039 .
36206U-23-7 .. | GNMA POOL 701962  4.500% 06/15/39 ..........|....... .12/01/2024 . [Paydown ... 0. L0 .0 . ..06/15/2039 .
36296X-GS-7 .. | GNMA POOL 704109  6.000% 12/15/38 ..........[....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..12/15/2038 .
36296X-YS-7 .. |GNMA POOL 704621  4.500% 07/15/39 ..........|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..07/15/2039 .
36297D-NG-8 .. | GNMA POOL 708791  5.000% 05/15/39 ..12/01/2024 . [Paydown ... L0 L0 .0 . ..05/15/2039 .
36297G-BH-2 .. | GNMA POOL 711140  4.500% 02/15/40 ..12/01/2024 . [Paydown ... 0. L0 .0 . ..02/15/2040 .
36297H-RQ-3 ...| GNMA POOL 712495  4.500% 06/15/39 .. ..12/01/2024 . [ Paydown ... L0 L0 .0 . ..06/15/2039 .
36297K-KZ-3 .. | GNMA POOL 714112 5.000% 08/15/39 .. ..12/01/2024 . | Paydown ... 0. 0. .0 .. ..08/15/2039 .
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36297K-ZU-8 .. | GNMA POOL 714555  4.500% 06/15/39 ..........|....o.n .. 12/01/2024 . [Paydown .......ccevvvvvvveii]oeniiiiiiiiieenis | [ (SIS P 760 [oevvrnininiinnns FL7 2 R [V (X)) [V (X)) O (VN FO (G101 (VN [V [V O 16 |..06/15/2039 .
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5
38381B-C3-6 .. |CLASS PB 3.500% 11/20/47 ....ccceeeeeeeeeeiss [ oo .. 12/01/2024 . [Paydown ........coevvvvviiii]eniiiniiiiiiiniennns | 56,481 [..ccceeennnnn 56,481 |ceevvrnnnnns 56,636 [....ouvnnnne 56,580 [cvvvvvvrirnnnnns [V [£515)] IR [V (99) [vvvvvvnnnnnnnns [V FORRRR 56,481 ..11/20/2047 .
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-023
38381R-PZ-6 .. |CLASS KA 3.500% 10/20/48 .... ..12/01/2024 . [Paydown ... ..10/20/2048 .
GOVERNMENT NAT[ONAL MORTGAGE A
38381R-QH-5 ...| 23 CLASS LE  3.500% 07/20/48 ..12/01/2024 . [ Paydown .0 ... 74,161 ..07/20/2048 .
912810-SU-3 .. |US TREASURY N B 1.875% 02/15/51 . 08/08/2024 . | Deutsche Bank L0 .(1,114,356)/......(1,114,356) ..02/15/2051 .
91282C-BJ-9 ...|US TREASURY N B 0.750% 01/31/28 . ..01/08/2024 . [Various ....... . . .0 .(1,127,732)[......(1,127,732) ..01/31/2028 .
91282C-HC-8 ...|US TREASURY N B 3.375% 05/15/33 . ..01/02/2024 . [Morgan Stanley . .. 2 710,000 |.......... 2,632,299 . . .. L0 ..., L0 (43,675)]......... (43,675)]... , ..05/15/2033 .
0109999999. Subtotal - Bonds - U.S. Governments 15,692,814 18,378,490 18,038,275 18,074,012 (95,432) 0 (95,432) 0 17 978,575 0 (2,285,763) (2,285,763), 153,600 XXX
Redempt ion
452152-B-2 | ILLINOIS ST 6.630% 02/01/35 ... . ‘..02/01/2024 .1100.0000 ... ...269,231 ... .. 269,231 ... 290,484 . 287,468 |.. 0. .. (236)]... . .. (236))... .0 ..287,232 |.... 0. . (18,001))......... (18,001)].... ) ..02/01/2035 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 269,231 269,231 200,484 287,468 0 (236) 0 (236) 0 287,232 0 (18,001) (18,001) 8,925 XXX
HONOLULU CITY & CNTY HI SERIES A 4.000%
438687-AU-9 .. | 00/01/37 ..08/08/2024 . [RBC .... ...1,812,456 |.......... 1,800,000 |......... 1,923,588 0. ..(7,899)]... ... (7,8%))... . (29,897)]......... (29,897)... ....67,600 ..00/01/2037 .
79623P-BP-9 ...| SAN ANTONIO TX  4.000% 08/01/35 ..08/08/2024 . | Chase . ...6,104,640).......... 6,000,000 |......... 6,337,080 . 0. (20,930)]... . ...(20,930) ... L0 0. . (43,846))......... (43,846)]... ... 245,333 [..08/01/2035 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 7,917,096 7,800,000 8,260,668 8,019,668 0 (28,829) 0 (28,829) 0 7,990,839 0 (73,743) (73,743) 312,933 XXX
AMERICAN MUNI PWR OH INC SOLAR SERIES A
02765M-AT-9 .. |5.000% 02/15/37 ....eevvvveeeeeineniiiiiiiiiiniiinns [ eeeeens ..08/08/2024 . |Sterne, Agee, & Leach ..|....ccoooeerniiiiiins |oeeeins 2,963,538 |........... 2,790,000 |......... 3,197,591 |.......... 3,014,493 [...oevvvnnnnnnnee [V A (23 (1)) S [V F, (24,610) |-ooeeeeeeennns 0....... 2,989,883 [.....evvnennnne [V A (26,345).......... (26,345)............ 137,175 |..02/15/2037 .
AMERICAN MUN PWR-OHIO INC SERI SERIES A
02765U-LL~6 .. |4.000% 02/15/41 .....evvvvieieiiiiiiiiiiiiiiiiiiiens [ eeeees ..08/14/2024 . [RBC ...oooooeeieeeii e | 1,953,420 |.......... 2,000,000 |......... 2,132,050 |.......... 2,009,919 [.eeveiiiinnnnnee [V F, [ETT0:)] . (VN F (3,108) [evvvvvvennnnnns 0....... 2,096,811 |....oooeeeenns [V A (143,391)]........ (143,391).cevvennnnnns 80,000 |..02/15/2041 .
CALIFORNIA STWD CMNTYS DEV AUT SERIES A
13080S-RZ-9 .. | 3.500% 04/01/35 ....evvvvvvvvrennnnnnnnnnnnnnnnnnnns | veveens ..06/11/2024 . | SUMRIDGE PARTNERS LLC ..|oeeeeveeeiiiiiiiiinns |oeeiiiiens 465,000 [...ovveenees 500,000 |.....cce... 493,520 |............ 495,409 |.......ovnnnnnee [V F, 150 [oeveiiiiiiiiiees [V LIV [N . 495,559 |....ooiviiinnns [V A (30,559).......... (30,559))...ccceennns 12,201 [..04/01/2035 .
DENVER CITY & CNTY CO ARPT REV SERIES A BNY/Suntrust Caplial
249182-LF-1 .. 15.000% 12/01/32 ...evvvviviiiiiiiiiieiiiiiiiiiiiians [ eeeees ..08/08/2024 . | Markets, . .. 4,000,000 |......... 4,586,400 . 4,306,067 |.. ..4,270,949 |.... L0 . (88,429)].... ..12/01/2032 .
31283H-6C-4 ...|FHLMC GOLD POOL GO1767  6.500% 12/01/32 .. ..12/01/2024 . [Paydown . .6,323 .. .6,441 |.. ..6,384 .6,323 | 0 .0 ..12/01/2032 .
31283H-7E-9 .. | FHLMC GOLD POOL GO1793  6.000% 03/01/35 .. ..12/01/2024 . [Paydown . Al .701 0 .0 ..03/01/2035 .
31287X-CT-1 .. |FHLMC GOLD POOL C70082  6.500% 08/01/32 .. ..12/01/2024 . [Paydown . ..4,765 0 .0 ..08/01/2032 .
3128K0-E8-2 .. | FHLMC GOLD POOL A40159  5.500% 11/01/35 .. |....... .12/01/2024 . [Paydown ... ,285 |.. L0 .0 . ..11/01/2035 .
3128K1-ET-4 .. |FHLMC GOLD POOL A41046  5.500% 12/01/35 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . 41..12/01/2035 .
3128K1-TT-8 .. |FHLMC GOLD POOL A41462  6.000% 01/01/36 .. |.......|.. 12/01/2024 . | Paydown .... L0 .0 . ..01/01/2036 .
3128K3-ZW-0 .. |FHLMC GOLD POOL A43457  5.500% 03/01/36 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..03/01/2036 .
3128K4-JT-3 .. |FHLMC GOLD POOL A43874  5.500% 03/01/36 .. |.......|.. 12/01/2024 . | Paydown .... L0 .0 . ..03/01/2036 .
3128K4-KZ-7 .. |FHLMC GOLD POOL A43912  5.500% 03/01/36 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..03/01/2036 .
3128K9-PS-7 .. |FHLMC GOLD POOL A48533  6.000% 05/01/36 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..05/01/2036 .
3128KF-BZ-2 .. |FHLMC GOLD POOL A52756  6.000% 08/01/36 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..08/01/2036 .
3128KG-AC-2 .. | FHLMC GOLD POOL A53603  6.000% 11/01/36 .. ..12/01/2024 . [Paydown . 0 .0 ..11/01/2036 .
3128KQ-4X-1 .. | FHLMC GOLD POOL A60838  6.000% 05/01/37 .. ..12/01/2024 . [Paydown . 0 .0 ..05/01/2037 .
3128KQ-B2-1 .. | FHLMC GOLD POOL A60057  5.500% 05/01/37 .. ..12/01/2024 . [Paydown . 0 .0 ..05/01/2037 .
3128KV-A9-6 .. |FHLMC GOLD POOL A64532  6.000% 08/01/37 .. ..12/01/2024 . [Paydown . 0 .0 ..08/01/2037 .
3128L7-D2-0 .. |FHLMC GOLD POOL A73721  6.000% 03/01/38 .. ..12/01/2024 . [Paydown . 0 .0 ..03/01/2038 .
3128L7-FR-3 .. |FHLMC GOLD POOL A73776  5.500% 03/01/38 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..03/01/2038 .
3128L7-PN-1 .. | FHLMC GOLD POOL A74029  6.500% 03/01/38 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..03/01/2038 .
3128LX-AE-0 .. |FHLMC GOLD POOL GO1805  4.500% 04/01/35 .. |....... |.. 12/01/2024 . | Paydown .... L0 .0 . ..04/01/2035 .
3128LX-AU-4 .. |FHLMC GOLD POOL GO1819  5.000% 06/01/35 ..|....... ..12/01/2024 . [Paydown ... L0 .0 . ..06/01/2035 .
3128LX-AY-6 .. |FHLMC GOLD POOL GO1823  6.000% 05/01/35 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..05/01/2035 .
3128LX-EM-8 .. |FHLMC GOLD POOL GO1940  5.000% 10/01/35 .. |....... ..12/01/2024 . [Paydown ... L0 .0 . ..10/01/2035 .
3128LX-UH-1 .. | FHLMC GOLD POOL G02384  6.000% 11/01/36 . ..12/01/2024 . [Paydown . 0 .0 ..11/01/2036 .
3128M4-JJ-3 ...|FHLMC GIANT POOL G02665  5.500% 03/01/37 ..12/01/2024 . [Paydown . 0 .0 ..03/01/2037 .
3128M4-K6-9 .. |FHLMC GIANT POOL GO2717  5.500% 02/01/37 . ..12/01/2024 . | Paydown ... o 0. ..02/01/2037 .
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3128M4-8B-0 .. |FHLMC GIANT POOL G02914 ~ 5.500% 04/01/37 . ..12/01/2024 . [Paydown ... .. 508 ... 4% .... 500 |.. L0 ....508 |.... L0 0. ..04/01/2037 .
3128M5-NP-1 .. | FHLMC GOLD POOL G03698  6.000% 12/01/37 .. ..12/01/2024 . [Paydown . 868 |.. 887 |.. . 881 L0 .868 |. 0 .0 ..12/01/2037 .
3128M5-NU-0 .. |FHLMC GOLD POOL GO3703  5.500% 12/01/37 .. ..12/01/2024 . [Paydown . 590 |.. 606 |.. . 601 L0 590 | 0 .0 ..12/01/2037 .
3128M5-06-0 .. | FHLMC GOLD POOL GO3777 ~ 5.000% 11/01/36 .. ..12/01/2024 . [Paydown . . 564 L0 577 | 0 .0 ..11/01/2036 .
3128M5-U7-3 .. |FHLMC GOLD POOL GO3906  6.000% 12/01/35 .. |....... .12/01/2024 . [Paydown ... .. 365 |.. L0 ...361 L0 .0 . ..12/01/2035 .
3128M6-LB-2 .. | FHLMC GIANT POOL G04522  5.000% 06/01/38 .{....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..06/01/2038 .
3128M7-40-6 .. |FHLMC POOL G05931  4.500% 07/01/40 .........f..eeees |-. 12/01/2024 . | Paydown .... L0 L0 .0 . ..07/01/2040 .
3128M7-DJ-2 .. | FHLMC POOL G05205  5.000% 01/01/39 .........[....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..01/01/2039 .
3128M7-WU-6 .. |FHLMC POOL G05759  5.500% 01/01/39 .........f..eeeet |. 12/01/2024 . | Paydown .... L0 L0 .0 . ..01/01/2039 .
3128M8-GS-7 .. | FHLMC GOLD POOL G06209  5.500% 05/01/40 .. |....... ..12/01/2024 . [Paydown .......cooevvvveveesfvrninniniinniiniins Joeiiienn 6,640 [onniiinnnnnnees 6,640 0. L0 .0 . ..05/01/2040 .
3128MA-BR-9 .. |FHLMC GOLD POOL GO7848  3.500% 04/01/44 .. |....... ..12/01/2024 . [Paydown ... .. 138,959 L0 L0 .0 . ..04/01/2044 .
3128MJ-AG-5 .. | FHLMC GOLD POOL G08006  6.000% 08/01/34 ..{....... ..12/01/2024 . [Paydown ... .. 704 0. L0 .0 . ..08/01/2034 .
3128MJ-DE-7 .. |FHLMC GOLD POOL G08100  5.500% 12/01/35 .. ..12/01/2024 . [Paydown . L0 0 .0 ..12/01/2035 .
3128MJ-EN-6 .. | FHLMC GOLD POOL G08140  6.000% 07/01/36 .. ..12/01/2024 . [Paydown . L0 0 .0 ..07/01/2036 .
3128MJ-JN-1 .. | FHLMC GOLD POOL G08268  5.000% 05/01/38 .. ..12/01/2024 . [Paydown . L0 0 .0 ..05/01/2038 .
3128MJ-JX-9 .. |FHLMC GOLD POOL GO8277  5.000% 07/01/38 .. |.......|.. 12/01/2024 . | Paydown .... 0. L0 .0 . ..07/01/2038 .
3128MJ-PG-9 .. |FHLMC GOLD POOL GO8422  4.500% 10/01/40 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..10/01/2040 .
3128MJ-R3-6 .. |FHLMC GOLD POOL GO8505  3.000% 09/01/42 .. |....... .12/01/2024 . [Paydown ... 0. L0 .0 . ..09/01/2042 .
3128MJ-TB-6 .. |FHLMC GOLD POOL GO8545  3.500% 09/01/43 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..09/01/2043 .
3128P7-K3-6 .. |FHLMC POOL C91214  5.000% 08/01/28 .........[....... |.. 12/01/2024 . | Paydown .... 0. L0 .0 . ..08/01/2028 .
3128PS-CQ-8 ...|FHLMC GOLD POOL J12779  4.000% 08/01/25 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..08/01/2025 .
3128PV-M6-4 .. |FHLMC GOLD POOL J15781  4.000% 06/01/26 .. [....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..06/01/2026 .
3128PY-T3-8 .. |FHLMC GOLD POOL J18670  3.000% 04/01/27 ..{|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..04/01/2027 .
31202G-25-4 ...|FHLMC POOL C00785  6.500% 06/01/29 .... ..12/01/2024 . [Paydown . L0 0 .0 ..06/01/2029 .
31292G-ZF-6 .. |FHLMC POOL C00742  6.500% 04/01/29 . ..12/01/2024 . [Paydown . L0 0 .0 ..04/01/2029 .
31202G-22-2 .. | FHLMC POOL C00760  6.500% 05/01/29 .... ..12/01/2024 . [Paydown . L0 0 .0 ..05/01/2029 .
31202H-J5-4 ...|FHLMC GOLD POOL CO1184  6.500% 06/01/31 .. ..12/01/2024 . [Paydown . L0 0 .0 ..06/01/2031 .
31202H-IIM-2 ...| FHLMC GOLD POOL CO1552  5.500% 05/01/33 .. ..12/01/2024 . [Paydown . L0 0 .0 ..05/01/2033 .
312930-AN-0 .. |FHLMC GOLD POOL A83613 ~ 5.500% 12/01/38 .. |....... .12/01/2024 . [Paydown ... L0 L0 .0 . ..12/01/2038 .
312031-YW-2 .. |FHLMC POOL A85225  4.500% 03/01/39 .........|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..03/01/2039 .
312032-GV-2 ...|FHLMC GOLD POOL A85612  4.500% 04/01/39 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..04/01/2039 .
312032-M0-6 ...|FHLMC GOLD POOL A85767  5.000% 04/01/39 .. |....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..04/01/2039 .
312033-N8-3 ...|FHLMC GOLD POOL A86715  4.500% 06/01/39 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..06/01/2039 .
312033-75-6 ...|FHLMC GOLD POOL A87064  4.000% 06/01/39 ..|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..06/01/2039 .
312034-0G-5 ...|FHLMC POOL A87271  5.500% 07/01/39 .... ..12/01/2024 . [Paydown . L0 0 .0 ..07/01/2039 .
312034-YD-8 ...|FHLMC POOL A87908  4.500% 08/01/39 . ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2039 .
312035-GE-3 ...|FHLMC POOL A88297  4.500% 09/01/39 . ..12/01/2024 . [Paydown . L0 0 .0 ..09/01/2039 .
312035-JA-8 ...|FHLMC POOL A88357  4.500% 09/01/39 ..12/01/2024 . [Paydown . L0 0 .0 ..09/01/2039 .
312036-U2-1 ...|FHLMC GOLD POOL A89601  4.500% 11/01/39 .. ..12/01/2024 . [Paydown . L0 0 .0 ..11/01/2039 .
312038-0K-2 ...|FHLMC GOLD POOL A90458  4.500% 01/01/40 .. |.......|.. 12/01/2024 . | Paydown .... 0. L0 .0 . ..01/01/2040 .
312039-JJ-1 ...|FHLMC POOL A91165  5.000% 02/01/40 ........ [....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..02/01/2040 .
312039-RF-0 ...|FHLMC POOL A91386  4.500% 03/01/40 .........[....... .12/01/2024 . [Paydown ... 0. L0 .0 . ..03/01/2040 .
312930-A5-2 ...|FHLMC GOLD POOL C26328  6.500% 05/01/29 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..05/01/2029 .
312930-XR-9 ...|FHLMC GOLD POOL C26988  6.500% 05/01/29 .. |....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..05/01/2029 .
312930-XX-6 .. |FHLMC GOLD POOL C26994  6.500% 05/01/29 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..05/01/2029 .
31293R-CC-3 ...|FHLMC GOLD POOL C27267  6.500% 06/01/29 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..06/01/2029 .
312938-DR-7 ...|FHLMC GOLD POOL C28212  6.500% 06/01/29 .. ..12/01/2024 . [ Paydown ... L0 L0 .0 . ..06/01/2029 .
31203S-EP-0 ...|FHLMC GOLD POOL C28242  6.500% 06/01/29 .. ..12/01/2024 . [Paydown . L0 0 .0 ..06/01/2029 .
312935-F6-1 .. |FHLMC GOLD POOL C28289  6.500% 07/01/29 .. ..12/01/2024 . | Paydown ... 0. Ol .0, ..07/01/2029 .
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31293T-FC-6 .. |FHLMC GOLD POOL C29163  6.500% 07/01/29 .. ..12/01/2024 . [Paydown ... L0 3 L0 0. ..07/01/2029 .
31208T-HZ-3 ...|FHLMC POOL C29248  6.500% 08/01/29 ... ..12/01/2024 . [Paydown . L0 .3 0 .0 ..08/01/2029 .
31203Y-L6-1 .. | FHLMC POOL C33049  7.500% 12/01/29 . ..12/01/2024 . [Paydown . L0 0 .0 ..12/01/2029 .
312041-38-1 .. | FHLMC POOL A93494  4.000% 08/01/40 ... ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2040 .
312042-E2-7 ...|FHLMC GOLD POOL A93753  5.000% 08/01/40 .. |....... .12/01/2024 . [Paydown ... L0 L0 .0 . ..08/01/2040 .
312042-EV-3 ...|FHLMC POOL AQ3748  4.000% 09/01/40 .........[....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..09/01/2040 .
312042-U7-8 ...|FHLMC POOL A94206  4.500% 10/01/40 .........[....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..10/01/2040 .
312043-3i-1 ...|FHLMC POOL A95313  4.500% 12/01/40 .........[....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..12/01/2040 .
312043-DQ-3 ...|FHLMC POOL A94611  4.500% 10/01/40 ........ [....... |.. 12/01/2024 . | Paydown .... L0 L0 .0 . ..10/01/2040 .
312043-UJ-0 ...|FHLMC POOL A95085  4.000% 11/01/40 ........ [....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..11/01/2040 .
312043-ZX-4 ...|FHLMC GOLD POOL A95258  4.000% 11/01/40 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..11/01/2040 .
312044-KX-8 .. |FHLMC POOL A95710  4.000% 12/01/40 ........ [....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..12/01/2040 .
312044-LP-4 ...|FHLMC POOL A95734  4.000% 12/01/40 . ..12/01/2024 . [Paydown . L0 0 .0 ..12/01/2040 .
312045-3D-8 ...|FHLMC POOL A97096  4.000% 02/01/41 . ..12/01/2024 . [Paydown . L0 0 .0 ..02/01/2041 .
312045-3N-6 ...|FHLMC POOL A97105  3.500% 02/01/41 . ..12/01/2024 . [Paydown . L0 0 .0 ..02/01/2041 .
312046-QT-6 .. |FHLMC POOL A97666  4.500% 03/01/41 ........ |....... |.. 12/01/2024 . | Paydown .... 0. L0 .0 . ..03/01/2041 .
31296L-FT-3 .. |FHLMC GOLD POOL A11978  5.500% 08/01/33 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..08/01/2033 .
31206N-C0-8 ...|FHLMC GOLD POOL A13679  6.000% 09/01/33 .. |....... .12/01/2024 . [Paydown ... 0. L0 .0 . ..09/01/2033 .
31206N-W2-9 ...|FHLMC GOLD POOL A14265  6.000% 10/01/33 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..10/01/2033 .
31206P-YM-8 .. |FHLMC GOLD POOL A15216  5.500% 10/01/33 .. |....... |.. 12/01/2024 . | Paydown .... 0. L0 .0 . ..10/01/2033 .
31297B-LR-1 .. |FHLMC GOLD POOL A23936  6.000% 07/01/34 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..07/01/2034 .
31207C-NH-9 ...|FHLMC GOLD POOL A24892  6.000% 07/01/34 .. |....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..07/01/2034 .
31297C-RA-0 .. |FHLMC GOLD POOL A24981  6.000% 07/01/34 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..07/01/2034 .
31207C-YZ-7 .. |FHLMC GOLD POOL A25228  6.000% 08/01/34 .. ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2034 .
31297E-DL-7 .. |FHLMC GOLD POOL A26407  6.000% 09/01/34 .. ..12/01/2024 . [Paydown . L0 0 .0 ..09/01/2034 .
31207E-2Z-2 .. |FHLMC GOLD POOL A27060  6.000% 09/01/34 .. ..12/01/2024 . [Paydown . L0 0 .0 ..09/01/2034 .
31297F-G5-6 .. |FHLMC GOLD POOL A27420  6.000% 10/01/34 .. ..12/01/2024 . [Paydown . L0 0 .0 ..10/01/2034 .
31207N-MV-5 .. | FHLMC GOLD POOL A33064  6.000% 01/01/32 .. ..12/01/2024 . [Paydown . L0 0 .0 ..01/01/2032 .
312978-XW-0 .. |FHLMC GOLD POOL A36993  4.500% 08/01/36 .. |....... .12/01/2024 . [Paydown ... L0 L0 .0 . ..08/01/2035 .
31207U-BG-4 .. |FHLMC GOLD POOL A38139  5.500% 10/01/35 .. |....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..10/01/2035 .
31297U-T6-7 .. |FHLMC GOLD POOL A38673  5.500% 10/01/35 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..10/01/2035 .
31307H-BT-3 .. |FHLMC GOLD POOL J28150  3.000% 05/01/29 .. |....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..05/01/2029 .
31307J-H9-7 .. |FHLMC GOLD POOL J29256  3.000% 07/01/29 .. |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..07/01/2029 .
313290-G5-4 ...|FHLMC POOL ZA6520  4.000% 04/01/49 ..12/01/2024 . [Paydown ... 0. L0 .0 . ..04/01/2049 .
3132AE-J9-8 .. |FHLMC POOL ZT2088  4.500% 06/01/49 . ..12/01/2024 . [Paydown . L0 0 .0 ..06/01/2049 .
313205-3K-6 ...|FHLMC POOL SB8002 ~ 3.000% 08/01/34 . ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2034 .
313205-5N-8 ...|FHLMC POOL SB8053  2.500% 07/01/35 . ..12/01/2024 . [Paydown . L0 0 .0 ..07/01/2035 .
31320M-7L-3 .. | FHLMC POOL SD0899  2.000% 02/01/52 . ..12/01/2024 . [Paydown . L0 0 .0 ..02/01/2052 .
3132DN-5Z-2 ...|FHLMC POOL $D1764  5.000% 10/01/52 . ..12/01/2024 . [Paydown . L0 0 .0 ..10/01/2062 .
3132DN-AN-3 ...|FHLMC POOL SD0913  2.500% 02/01/52 .........|....... |.. 12/01/2024 . | Paydown .... 0. L0 .0 . ..02/01/2052 .
3132DN-F8-1 .. |FHLMC POOL SD1091  2.000% 05/01/52 .........[....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..05/01/2052 .
3132DN-HY-2 ...|FHLMC POOL SD1147  2.000% 02/01/52 .........[....... .12/01/2024 . [Paydown ... 0. L0 .0 . ..02/01/2052 .
31320P-EP-9 ...|FHLMC POOL SD1942  5.000% 12/01/52 .........|....... ..12/01/2024 . [Paydown ... L0 . . L0 .0 . ..12/01/2052 .
31320P-UZ-9 ...|FHLMC POOL SD2400  6.000% 02/01/53 .........[....... ..12/01/2024 . [Paydown ... 0. (11,727) L0 .0 . ..02/01/2053 .
313200-AD-8 ...|FHLMC POOL SD2704  5.000% 04/01/53 ..12/01/2024 . [Paydown ... L0 . (742)]... L0 .0 . ..04/01/2053 .
313200-FD-3 ...|FHLMC POOL SD2864  3.000% 03/01/52 ..12/01/2024 . [Paydown ... 0. 111,139 |... L0 .0 . ..03/01/2052 .
31320V-30-6 ...|FHLMC POOL SDB007 ~ 4.500% 08/01/49 ..12/01/2024 . [ Paydown ... L0 L0 .0 . ..08/01/2049 .
31320V-L6-0 .. | FHLMC POOL SD7549  2.000% 01/01/52 . ..12/01/2024 . [Paydown .. . 100,562 |.. L0 ..100,562 |. 0 .0 ..01/01/2052 .
31320V-MC-6 .. | FHLMC PQOOL SD7565  3.000% 08/01/52 ..08/08/2024 . | Morgan Slanley ..... 3,752,441 1......... 3 472 767 0. ..3,477,488 |.... Ol (133 125) .. 78,489 |..08/01/2052 .
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31320V-MC-6 .. | FHLMC POOL SD7565  3.000% 08/01/52 ..08/01/2024 . [ Paydown ... 227,990 ....211,220 |.. L0 227,990 |.... L0 ..08/01/2062 .
31320W-CU-5 ...|FHLMC POOL SDB183  2.500% 12/01/51 . 08/08/2024 . |Morgan Stanley . ..4,604,527 |.. 4,272,415 L0 .. 4,274,545 |. 0 ..12/01/2051 .
31320W-CU-5 ...|FHLMC POOL SDB183  2.500% 12/01/51 . ..08/01/2024 . [Paydown .. . 237,95 .. 220,801 L0 0 ..12/01/2051 .
31320W-D6-7 .. | FHLMC POOL SD8225  3.000% 07/01/52 . ..12/01/2024 . [Paydown . 773,931, 661,090 L0 0 ..07/01/2052 .
31320W-DT-7 .. |FHLMC POOL SD8214  3.500% 05/01/52 ......... ..10/17/2024 . |Paribas .... .. 1,453,523 L0 L0 ..05/01/2052 .
31320W-DT-7 .. |FHLMC POOL SD8214  3.500% 05/01/52 ......... ..10/01/2024 . [Paydown ... ...90,962 0. L0 ..05/01/2052 .
31320W-ER-0 .. |FHLMC POOL SD8244  4.000% 09/01/52 ......... ..12/01/2024 . [Paydown ... .... 828,662 L0 L0 ..09/01/2052 .
31320W-F2-4 ...|FHLMC POOL SD8285  3.500% 01/01/53 ......... ..10/17/2024 . |Paribas .... ..8,141,439 . . 0. L0 ..01/01/2083 .
31320W-F2-4 ...|FHLMC POOL SD8285  3.500% 01/01/53 ......... ..10/01/2024 . [Paydown ... ... 284,219 ... 244,389 |.. L0 L0 ..01/01/2083 .
31320W-HZ-9 ...|FHLMC POOL SD8348  5.000% 08/01/53 ......... ..11/07/2024 . |Paribas .... ... 16,550,495 |........ 15,812,187 |........ 15,816,172 |.. 0. L0 ..08/01/2053 .
31320W-Hz-9 ...|FHLMC POOL SDB348  5.000% 08/01/83 ......... ..12/01/2024 . [Paydown ........cevvvvveeens]vnninnnnnnnnnnnnnnns Joeennn.. 1,394,389 oo, 1,304,389 |......... 1,332,186 |.......... 1,332,522 |.. L0 L0 ..08/01/2063 .
3132GF-VU-8 .. |FHLMC POOL Q02427  4.500% 08/01/41 ......... ..12/01/2024 . [Paydown ... 12,640 |.. 0. L0 ..08/01/2041 .
31326GF-VX-2 .. | FHLMC POOL Q02430  4.000% 08/01/41 . ..12/01/2024 . [Paydown . L0 0 ..08/01/2041 .
3132GF-WA-1 .. | FHLMC POOL Q02441  4.000% 08/01/41 . ..12/01/2024 . [Paydown . L0 0 ..08/01/2041 .
31326J-U3-1 ...|FHLMC POOL Q03602  4.500% 09/01/41 . ..12/01/2024 . [Paydown . L0 0 ..09/01/2041 .
3132GM-AW-2 .. | FHLMC GOLD POOL Q05721  4.000% 01/01/42 . ..12/01/2024 . [Paydown ... 0. L0 ..01/01/2042 .
31326R-2T-7 .. |FHLMC POOL Q06786  3.500% 03/01/42 ......... ..12/01/2024 . [Paydown ... L0 L0 ..03/01/2042 .
31326U-G2-4 ...|FHLMC POOL Q08917  3.500% 06/01/42 ......... ..12/01/2024 . [Paydown ... 0. L0 ..06/01/2042 .
3132HN-KP-3 ...|FHLMC POOL Q12102  3.000% 10/01/42 ......... ..12/01/2024 . [Paydown ... L0 L0 ..10/01/2042 .
3132HR-CC-2 ...|FHLMC POOL Q14567  3.000% 01/01/43 ......... ..12/01/2024 . [Paydown ... 0. L0 ..01/01/2043 .
3132J6-2B-9 ...|FHLMC GOLD POOL Q15769  3.000% 02/01/43 .. ..12/01/2024 . [ Paydown 0 0 ..02/01/2043 .
FREDDIE MAC GOLD POOL Q30470  4.000%
31320L-QY=2 ... 12/01/44 ooooeiiiiiiiii ..12/01/2024 . [ Paydown 0 0 ..12/01/2044 .
3132WF-RS-0 .. |FHLMC POOL 042296  3.000% 08/01/46 ......... ..12/01/2024 . [Paydown ... 0. 0 ..08/01/2046 .
3132WF-VQ-9 .. |FHLMC POOL 042422  3.000% 08/01/46 ......... ..12/01/2024 . [Paydown ... 0. ..08/01/2046 .
Bony/Barclays Capital
31320G-YB-7 .. |FHLMC POOL 043405  3.000% 10/01/46 ......... ..08/08/2024 . ,179,021 |.. L0 L0 ..10/01/2046 .
3132G-YB-7 .. |FHLMC POOL 043405  3.000% 10/01/46 .... ..08/01/2024 . [Paydown . 52,428 L0 0 ..10/01/2046 .
3132WH-JP-1 ...|FHLMC GOLD POOL Q43869  3.000% 10/01/46 .. ..12/01/2024 . [Paydown . 30,464 L0 0 ..10/01/2046 .
3132XC-SE-6 .. |FHLMC POOL G67717  4.000% 11/01/48 .... ..12/01/2024 . [Paydown . . 126,441 L0 0 ..11/01/2048 .
3132YB-XT-8 .. |FHLMC POOL WEG090  5.210% 08/01/40 ........ ..12/01/2024 . [Paydown ... ....3,267 |.. L0 L0 ..08/01/2040 .
31335A-CS-5 ...|FHLMC GOLD POOL G60081  4.000% 06/01/45 .. ..12/01/2024 . [Paydown ... .. 93,181 [.. 0. L0 ..06/01/2045 .
31336B-CZ-7 .. |FHLMC GOLD POOL G60988  3.000% 05/01/47 .. ..12/01/2024 . [Paydown ... L0 L0 ..05/01/2047 .
31335B-WX-0 .. |FHLMC GOLD POOL G61562  4.500% 11/01/46 .. ..12/01/2024 . [Paydown ... 0. L0 ..11/01/2046 .
3133A1-CC-4 ...|FHLMC POOL 0A6367  3.000% 01/01/50 ........ ..12/01/2024 . [Paydown ... L0 L0 ..01/01/2050 .
3133A6-JS-1 .. |FHLMC POOL 0B0273  2.500% 06/01/50 ......... ..12/01/2024 . [Paydown ... 0. L0 ..06/01/2050 .
3133AN-SN-5 ...|FHLMC POOL QC4125  2.000% 07/01/51 ......... ..12/01/2024 . [Paydown ... . . L0 L0 ..07/01/2051 .
3133AS-EH-2 ...|FHLMC POOL QC7336  2.000% 09/01/51 ......... ..12/01/2024 . [Paydown ... .. 24,828 |.. 0. L0 ..09/01/2051 .
3133A8-RR-6 ...|FHLMC POOL QC7696  2.000% 09/01/61 . ..12/01/2024 . [Paydown . 121,241 .. . 123,913 L0 0 ..09/01/2051 .
3133AY-VR-8 .. |FHLMC POOL QD2424  2.000% 12/01/51 . ..12/01/2024 . [Paydown . . 337,898 |.. . 336,305 L0 0 ..12/01/2051 .
3133B0-NC-3 ...|FHLMC POOL 0D3087  2.000% 12/01/61 . ..12/01/2024 . [Paydown . L 243,445 .. . 244,547 L0 0 ..12/01/2051 .
3133BB-GE-3 .. | FHLMC POOL QE1997  4.000% 05/01/52 ......... ..12/01/2024 . [Paydown ... .. 338,006 0. L0 ..05/01/2052 .
3133KM-JE-6 .. |FHLMC POOL RAS5661  2.000% 07/01/51 ........ ..12/01/2024 . [ Paydown L0 L0 ..07/01/2051 .
3133KN-A9-4 ...|FHLMC POOL RA6332  2.000% 11/01/51 ......... ..08/08/2024 . | Goldman Sachs & Co .. R 0. L0 ..11/01/2051 .
3133KN-A9-4 ...|FHLMC POOL RAB332  2.000% 11/01/61 ......... ..08/01/2024 . [Paydown ... ... 290,377 L0 L0 ..11/01/2051 .
3133KN-W3-3 ...|FHLMC POOL RAB966  2.000% 03/01/52 ......... ..12/01/2024 . [Paydown ... .. 229,662 0. L0 ..03/01/2052 .
31368H-JS-3 ...|FNMA POOL 190273  7.000% 08/01/26 .. ..12/01/2024 . [ Paydown ... L0 L0 ..08/01/2026 .
31371L-DX-4 .. | FNMA POOL 254918  4.500% 09/01/33 .. ..12/01/2024 . [Paydown ... 0. L0 ..09/01/2033 .
31371L-FY-0 .. |FNMA POOL 254983  5.500% 12/01/33 .......... ..12/01/2024 . [ Paydown 0 0 ..12/01/2033 .
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31371L-QY-8 .. | FNMA POOL 255271  5.000% 06/01/24 ..06/01/2024 . [Paydown ... RIK] ..910 ... 910 |.. 0 2 ..913 | L0 0. ..06/01/2024 .
31371M-5N-3 .. | FNMA POOL 256553  6.000% 01/01/37 .. ..12/01/2024 . [Paydown . 568 |.. 569 |.. . 568 0 0 .0 ..01/01/2037 .
31371M-CF-2 .. | FNMA POOL 255770  5.500% 07/01/35 .. ..12/01/2024 . [Paydown . 3,940 .. .3,815 |.. ..3,850 0 0 .0 ..07/01/2035 .
31371M-Y9-2 .. | FNMA POOL 256436  6.000% 10/01/36 .. ..12/01/2024 . [Paydown . 532|.. 536 |.. . 535 0 0 .0 ..10/01/2036 .
3137IN-FP-5 .. | FNMA POOL 256774  7.000% 06/01/37 ..........|.oeeen .12/01/2024 . [Paydown ... ... 180 ... 186 0 e L0 .0 . ..06/01/2037 .
31371N-GG-4 .. | FNMA POOL 256799  5.500% 07/01/37 ..........|....... ..12/01/2024 . [Paydown ... .. 166 .. 163 L0 ... L0 .0 . 41..07/01/2037 .
31371N-GU-3 .. | FNMA POOL 256811  7.000% 07/01/37 .....evvunfeennn ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/01/2037 .
31371N-JK-2 .. | FNMA POOL 256866  5.000% 08/01/27 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/01/2027 .
31371P-C5-7 .. |FNMA POOL 257592  5.000% 03/01/39 .......oeu|eeeeen |e 12/01/2024 . | Paydown .... 0 L0 .0 . ..03/01/2039 .
31374T-EU-9 .. | FNMA POOL 323347 ~ 7.000% 09/01/28 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2028 .
31376K-RC-2 .. | FNMA POOL 357883  5.000% 05/01/35 ..........|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..05/01/2035 .
31379U-50-9 ...|FNMA POOL 430244  7.000% 06/01/28 ..........|....... ..12/01/2024 . [Paydown 0 0 0 ..06/01/2028 .
FREDDIE MAC MULTIFAMILY SERIES 2023-ML20
3137HB-CD-4 ...|CLASS AUS  4.412% 08/25/40 ..12/01/2024 . [Paydown ... 0. L0 .0 . ..08/25/2040 .
31384-B9-0 .. | FNMA POOL 535664  7.000% 01/01/31 .. ..12/01/2024 . [Paydown . L0 0 .0 ..01/01/2031 .
31385J-JC-3 ...|FNMA POOL 545759  6.500% 07/01/32 ..12/01/2024 . [Paydown . L0 0 .0 ..07/01/2032 .
31385X-A9-8 .. |FNMA POOL 555432  5.500% 05/01/33 ..12/01/2024 . [Paydown . L0 0 .0 ..05/01/2033 .
31385X-AZ-0 .. |FNMA POOL 555424  5.500% 05/01/33 ..12/01/2024 . [Paydown . L0 0 .0 ..05/01/2033 .
31385X-JW-8 .. | FNMA POOL 555677  5.500% 07/01/33 .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..07/01/2033 .
31389V-Q9-1 .. | FNMA POOL 636880  6.500% 04/01/32 .......... ....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..04/01/2032 .
31389X-40-3 ...|FNMA POOL 639031  6.000% 04/01/32 ..........|....... ..12/01/2024 . [Paydown ... L0 . L0 .0 . ..04/01/2032 .
3138A2-A8-2 .. | FNMA POOL AH0930  4.000% 12/01/40 ..........[....... ..12/01/2024 . [Paydown ... 0. ..(2,307)]... L0 .0 . ..12/01/2040 .
3138A2-BQ-1 .. | FNMA POOL AH0946  4.000% 12/01/40 ..........[....... ..12/01/2024 . [Paydown ... L0 .28 L0 .0 . ..12/01/2040 .
3138A2-QF-9 .. | FNMA POOL AH1353  4.000% 01/01/41 ..12/01/2024 . [Paydown ... 0. .81 ... L0 .0 . ..01/01/2041 .
3138A3-6V-4 .. |FNMA POOL AH2683  4.000% 01/01/41 .. ..12/01/2024 . [Paydown . L0 ..(3,306) .(3,305) 0 .0 ..01/01/2041 .
3138A4-F7-5 .. | FNMA POOL AH2889  5.000% 02/01/41 .. ..12/01/2024 . [Paydown . L0 . (101) (101) 0 .0 ..02/01/2041 .
3138A5-FZ-0 .. | FNMA POOL AH3783  4.000% 01/01/41 .. ..12/01/2024 . [Paydown . L0 0 .0 ..01/01/2041 .
3138A5-JU-7 .. | FNMA POOL AH3874  4.500% 09/01/41 .. ..12/01/2024 . [Paydown . L0 0 .0 ..09/01/2041 .
3138A5-TV-4 .. |FNMA POOL AH4163  4.000% 01/01/41 .. ..12/01/2024 . [Paydown . L0 0 .0 ..01/01/2041 .
3138A8-E7-7 .. |FNMA POOL AH6457  4.000% 03/01/41 ..12/01/2024 . [Paydown ... 0. L0 .0 . ..03/01/2041 .
3138A8-E9-3 .. | FNMA POOL AH6459  5.000% 03/01/41 ..........|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..03/01/2041 .
3138AA-Y8-8 .. |FNMA POOL AH8834  4.500% 03/01/41 ..........|....... .12/01/2024 . [Paydown ... 0. L0 .0 . ..03/01/2041 .
3138AA-YS-4 .. |FNMA POOL AH8820  4.500% 03/01/41 ..........[....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..03/01/2041 .
3138AB-VX-4 .. |FNMA POOL AHO629  3.000% 04/01/27 ..........|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..04/01/2027 .
3138AD-HS-7 .. |FNMA POOL A10240  4.500% 05/01/26 ..........|....... ..06/01/2024 . [Paydown ... L0 . L0 .0 . ..05/01/2026 .
313BAE-4L-4 .. |FNMA POOL AI1726  4.500% 05/01/41 ..12/01/2024 . [Paydown ... 0. ... (338) ... L0 .0 . ..05/01/2041 .
3138AM-7A-7 .. | FNMA POOL AI8088  4.000% 11/01/41 ..12/01/2024 . [Paydown ... L0 ..(1 654) |... L0 .0 . ..11/01/2041 .
3138AM-DE-2 .. | FNMA POOL A17300  4.500% 08/01/41 .. ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2041 .
3138AM-UX-1 .. | FNMA POOL AI7797  4.000% 07/01/41 .. ..12/01/2024 . [Paydown . L0 0 .0 ..07/01/2041 .
3138AM-YS-8 .. |FNMA POOL A17920  4.000% 08/01/41 .. ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2041 .
3138AN-DY-6 .. | FNMA POOL AI8218  4.000% 08/01/41 ......cccf.eeeeen |-. 12/01/2024 . | Paydown .... L0 L0 .0 . ..08/01/2041 .
3138AU-ES-2 .. | FNMA POOL AJ2844  3.500% 12/01/26 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..12/01/2026 .
3138AY-GV-5 .. | FNMA POOL AJ6511  4.000% 12/01/41 .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..12/01/2041 .
3138E2-TJ-4 .. |FNMA POOL AH9552  3.500% 01/01/27 .. ..12/01/2024 . [Paydown ... 0. L0 .0 . ..01/01/2027 .
3138E3-BC-6 .. | FNMA POOL AJ9934  3.500% 03/01/42 ... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..03/01/2042 .
3138E4-P4-7 .. |FNMA POOL AKO442 ~ 4.000% 01/01/42 ..........|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..01/01/2042 .
3138E6-AB-2 .. | FNMA POOL AK1801  4.000% 01/01/42 ..........|....... ..12/01/2024 . [ Paydown ... L0 L0 .0 . ..01/01/2042 .
3138EA-E9-4 .. |FNMA POOL AKS559  4.000% 04/01/42 ..........|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..04/01/2042 .
3138EC-EV-1 .. |FNMA POOL AK7347  3.500% 03/01/42 ..........|....... ..12/01/2024 . | Paydown ... 0. ...(1,628))... Ol 0. ..03/01/2042 .
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3138EE-CZ-0 .. | FNMA POOL AK9087  3.500% 04/01/27 ..12/01/2024 . [Paydown ... 5,147 1|.. ....5,440 0 (1)) L. 5,147 | L0 0. ..04/01/2027 .
3138EG-GY-4 .. |FNMA POOL AL0214  5.000% 04/01/41 .. ..12/01/2024 . [Paydown . 1,079 |.. 0 0 .0 ..04/01/2041 .
3138EH-6R-8 .. |FNMA POOL AL1779  5.500% 12/01/38 .. ..12/01/2024 . [Paydown . 0 0 .0 ..12/01/2038 .
3138EH-U8-3 .. | FNMA POOL AL1506  3.500% 12/01/26 .. ..12/01/2024 . [Paydown . 0 0 .0 ..12/01/2026 .
3138EJ-3G-1 .. | FNMA POOL AL2598  4.000% 10/01/42 ..........|....... .12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2042 .
3138EJ-SM-1 .. | FNMA POOL AL2323  5.500% 01/01/38 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2038 .
3138EJ-XR-4 .. |FNMA POOL AL2487  4.000% 06/01/42 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2042 .
3138EK-FA-8 .. |FNMA POOL AL2860  3.000% 12/01/42 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/01/2042 .
3138EK-X2-6 .. |FNMA POOL AL33%6  2.500% 03/01/28 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/01/2028 .
3138EP-C6-9 .. | FNMA POOL AL6392  3.500% 01/01/45 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2045 .
3138EP-G8-1 .. | FNMA POOL AL6522  3.500% 03/01/45 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/01/2045 .
3138EP-LC-6 .. | FNMA POOL AL6622  4.500% 01/01/43 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2043 .
3138EQ-KH-4 .. |FNMA POOL AL7495  3.500% 10/01/45 .. ..12/01/2024 . [Paydown . 0 0 .0 ..10/01/2045 .
3138ER-J0-4 ...|FNMA POOL AL9270  4.000% 10/01/46 .. ..12/01/2024 . [Paydown . 0 0 .0 ..10/01/2046 .
3138ER-RT-9 .. | FNMA POOL AL9497  3.500% 07/01/46 .. ..12/01/2024 . [Paydown . 0 0 .0 ..07/01/2046 .
3138ET-YW-0 .. | FNMA POOL AL8824  3.500% 07/01/46 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/01/2046 .
3138LU-RR-8 .. | FNMA POOL A04095  3.500% 05/01/42 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2042 .
3138M3-6B-5 .. | FNMA POOL AP0865  3.500% 07/01/42 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/01/2042 .
3138M6-AB-3 .. | FNMA POOL AP2701  3.500% 09/01/42 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2042 .
3138M6-TE-7 .. | FNMA POOL AP3248  4.000% 08/01/42 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/01/2042 .
3138MD-UJ-9 ...| FNMA POOL AP9584  3.000% 10/01/32 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2032 .
3138MK-30-7 .. | FNMA POOL AQ4406  3.500% 10/01/42 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2042 .
3138NY-A7-0 .. |FNMA POOL AR1829  3.000% 02/01/43 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/01/2043 .
3138NY-FW-0 .. | FNMA POOL AR1980  3.000% 02/01/43 .. ..12/01/2024 . [Paydown . L0 0 .0 ..02/01/2043 .
31381-LQ-8 .. | FNMA POOL AR3934  2.500% 03/01/28 ..12/01/2024 . [Paydown . L0 0 .0 ..03/01/2028 .
3138114-TM-3 .. | FNMA POOL AR6855  3.000% 02/01/43 ..12/01/2024 . [Paydown . 0 0 .0 ..02/01/2043 .
31385-J7-4 .. |FNMA POOL AR7485  3.500% 03/01/43 ..12/01/2024 . [Paydown . . . . 0 0 .0 ..03/01/2043 .
3138IA-6D-4 .. |FNMA POOL AS1767  4.000% 02/01/44 .. ..12/01/2024 . [Paydown . .125 275 |.. .131 656 |.. 0 0 .0 ..02/01/2044 .
3138IC-HZ-9 .. |FNMA POOL AS2947  4.000% 07/01/44 ..12/01/2024 . [Paydown .......ccevvvvvevees|oenneninnninnnninnnns Joveveeen . 1727 [, 1,727 [ 1,754 0 L0 .0 . ..07/01/2044 .
3138C-JZ-7 .. | FNMA POOL AS2979  3.000% 08/01/29 ..12/01/2024 . [Paydown ... .. 146,656 .. 152,086 0 L0 .0 . ..08/01/2029 .
3138IC-Z7-1 .. | FNMA POOL AS3465  3.000% 10/01/29 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2029 .
3138D-DR-9 ...| FNMA POOL AS3711  4.000% 11/01/44 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/01/2044 .
3138NE-NC-9 .. | FNMA POOL AS4886  3.500% 05/01/45 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2045 .
3138IE-T9-0 .. | FNMA POOL AS5075  2.500% 05/01/30 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2030 .
3138IiF-2R-6 .. | FNMA POOL AS6183  3.500% 11/01/45 .. ..12/01/2024 . [Paydown . 0 0 .0 ..11/01/2045 .
3138IF-M3-7 .. | FNMA POOL AS5777  2.500% 09/01/30 .. ..12/01/2024 . [Paydown . 0 0 .0 ..09/01/2030 .
3138MG-UC-6 .. | FNMA POOL AS6878  3.000% 03/01/31 .. ..12/01/2024 . [Paydown . 0 0 .0 ..03/01/2031 .
3138IH-N7-3 .. | FNMA POOL AS7613  3.000% 07/01/46 .. ..12/01/2024 . [Paydown . 0 0 .0 ..07/01/2046 .
3138WH-TT-9 .. | FNMA POOL AS7761  4.000% 08/01/46 .. ..12/01/2024 . [Paydown . 0 0 .0 ..08/01/2046 .
3138IH-TU-6 .. | FNMA POOL AS7762  4.000% 08/01/46 ..12/01/2024 . [Paydown ... . 0 L0 .0 . ..08/01/2046 .
3138IJ-MV-7 .. | FNMA POOL AS8471  3.000% 12/01/46 ..12/01/2024 . [Paydown ... .... 156,989 .... 156,498 0 L0 .0 . ..12/01/2046 .
3138lIJ-R3-4 ...| FNMA POOL AS8605  3.000% 01/01/32 ..12/01/2024 . [Paydown ... ... 111,189 111,919 0 L0 .0 . ..01/01/2032 .
3138J-TG-3 .. | FNMA POOL AS8650  3.000% 01/01/47 .. ..12/01/2024 . [Paydown ... .. 52,606 0 L0 .0 . ..01/01/2047 .
3138IK-RS-6 .. | FNMA POOL AS9496  2.500% 04/01/32 .. ..12/01/2024 . [Paydown ... ...83,234 0 L0 .0 . ..04/01/2032 .
3138NT-XP-6 .. | FNMA POOL AT6085  3.000% 05/01/43 ..12/01/2024 . [Paydown ... .. 179,800 0 L0 .0 . ..05/01/2043 .
3138IIV-SW-2 .. | FNMA POOL AT7732  2.500% 07/01/28 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/01/2028 .
3138X1-4B-9 .. | FNMA POOL AU2617  2.500% 08/01/28 ..12/01/2024 . [ Paydown ... ... 131,719 .... 135,753 0 L0 .0 . ..08/01/2028 .
3138X1-AJ-5 .. | FNMA POOL AU1808  3.000% 08/01/43 .. ..12/01/2024 . [Paydown . . 208,440 |.. .202,008 |.. 0 0 .0 ..08/01/2043 .
3138X3-XL-1 .. | FNMA POOL AU4282  3.500% 09/01/43 .. ..12/01/2024 . | Paydown ... ...33,263 ). 34,224 0 Ol .0, ..09/01/2043 .
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3138X3-XS-6 .. | FNMA POOL AU4288  4.000% 09/01/43 .. ..12/01/2024 . [Paydown ... ....55,984 |... .. 57,939 [.. 0 ..(1,985) ... L0 0. .. 1,302 [..09/01/2043 .
3138X3-ZN-5 .. | FNMA POOL AU4348  3.500% 07/01/43 .. ..12/01/2024 . [Paydown . 17,791 17,973 0 (182) 0 .0 ..07/01/2043 .
3138XR-KF-5 .. | FNMA POOL AW2093  3.000% 06/01/29 .. ..12/01/2024 . [Paydown . . 12,043 13,247 0 (304) 0 .0 ..06/01/2029 .
3138Y7-X9-8 .. | FNMA POOL AX6103  3.500% 10/01/44 .. ..12/01/2024 . [Paydown . . 74,260 76,107 0 .(1,847) 0 .0 ..10/01/2044 .
3138YB-50-2 .. | FNMA POOL AX9854  2.500% 03/01/30 ..........|....... .12/01/2024 . [Paydown ... ....23,809 |... ...23,956 |.. 0 L0 .0 . ..03/01/2030 .
3138YD-2V-0 .. | FNMA POOL AY0787  2.500% 03/01/30 ..........|....... ..12/01/2024 . [Paydown ... ...20,372 ... .. 20,515 |.. 0 L0 .0 . ..03/01/2030 .
3138YF-CG-7 .. |FNMA POOL AY1870  3.500% 02/01/45 ..........[....... ..12/01/2024 . [Paydown ... .. 22,447 |.. 0 L0 .0 . ..02/01/2045 .
3138YK-SF-1 .. | FNMA POOL AY5917  2.500% 05/01/30 ..........|....... ..12/01/2024 . [Paydown ... 39,199 |.. 0 L0 .0 . ..05/01/2030 .
31391B-VM-6 .. |FNMA POOL 662220  6.500% 11/01/32 ..........[....... |.. 12/01/2024 . | Paydown .... 0 L0 .0 . ..11/01/2032 .
31391D-RC-9 ...|FNMA POOL 663883  6.500% 10/01/32 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2032 .
31391U-TU-9 ...|FNMA POOL 677463  6.000% 01/01/33 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2033 .
31400C-CM-4 .. | FNMA POOL 683276  6.500% 02/01/33 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/01/2033 .
31401N-2L-2 .. | FNMA POOL 713679  5.000% 08/01/33 .. ..12/01/2024 . [Paydown . 0 0 .0 ..08/01/2033 .
31401Y-T9-6 .. | FNMA POOL 722476  6.000% 07/01/33 ..12/01/2024 . [Paydown . 0 0 .0 ..07/01/2033 .
31402C-4H-2 ...|FNMA POOL 725424  5.500% 04/01/34 ..12/01/2024 . [Paydown . 0 0 .0 ..04/01/2034 .
31402C-0J-4 ...|FNMA POOL 725057  6.000% 01/01/34 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2034 .
31402C-TT-9 .. |FNMA POOL 725162  6.000% 02/01/34 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/01/2034 .
31402E-2V-9 .. | FNMA POOL 727188  5.000% 08/01/33 ..........|....... .12/01/2024 . [Paydown ... 0 L0 .0 . ..08/01/2033 .
31402N-JW-1 .. | FNMA POOL 733868  6.000% 12/01/32 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/01/2032 .
314020-Y3-9 ...|FNMA POOL 735230  5.500% 02/01/35 ......ceew | eeeeenn |-e 12/01/2024 . | Paydown .... 0 L0 .0 . ..02/01/2035 .
31402R-DF-3 ...|FNMA POOL 735502 ~ 6.000% 04/01/35 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..04/01/2035 .
31402R-F8-7 .. |FNMA POOL 735591  5.000% 06/01/35 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2035 .
31402R-RR-2 ...|FNMA POOL 735896  6.000% 09/01/35 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2035 .
31402R-T4-1 .. | FNMA POOL 735971  5.500% 11/01/34 .. ..12/01/2024 . [Paydown . L0 0 .0 ..11/01/2034 .
31403C-6L-0 .. | FNMA POOL 745275  5.000% 02/01/36 .. ..12/01/2024 . [Paydown . L0 0 .0 ..02/01/2036 .
31403D-BD-0 .. | FNMA POOL 745336  5.000% 03/01/36 .. ..12/01/2024 . [Paydown . 0 0 .0 ..03/01/2036 .
31403D-BX-6 .. |FNMA POOL 745354  5.500% 03/01/36 ..12/01/2024 . [Paydown . 0 0 .0 ..03/01/2036 .
31403D-DX-4 ...|FNMA POOL 745418  5.500% 04/01/36 .. ..12/01/2024 . [Paydown . 0 0 .0 ..04/01/2036 .
31403D-WH-8 .. | FNMA POOL 745948  6.500% 10/01/36 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2036 .
31403F-HF-4 .. | FNMA POOL 747330  6.000% 10/01/33 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2033 .
31403F-NS-9 ...|FNMA POOL 747501  6.000% 11/01/33 ..........|.....t ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/01/2033 .
31403K-ET-6 .. |FNMA POOL 750846  5.500% 01/01/34 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2034 .
31404E-DE-3 .. |FNMA POOL 766101  5.500% 02/01/34 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/01/2034 .
31404L-TH-3 .. | FNMA POOL 771952  6.000% 02/01/34 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/01/2034 .
314048-FL-4 .. |FNMA POOL 776971  5.000% 04/01/34 .. ..12/01/2024 . [Paydown . 0 0 .0 ..04/01/2034 .
31404T-BM-4 .. |FNMA POOL 777744  6.000% 05/01/34 .. ..12/01/2024 . [Paydown . 0 0 .0 ..05/01/2034 .
31405P-6A-3 .. | FNMA POOL 795665  6.000% 02/01/35 .. ..12/01/2024 . [Paydown . 0 0 .0 ..02/01/2035 .
31405X-GS-6 .. | FNMA POOL 802209  6.000% 10/01/34 .. ..12/01/2024 . [Paydown . 0 0 .0 ..10/01/2034 .
314066-Q2-8 .. | FNMA POOL 809673  5.500% 02/01/35 .. ..12/01/2024 . [Paydown . 0 0 .0 ..02/01/2035 .
31406G-RN-1 .. | FNMA POOL 809693  5.000% 02/01/35 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/01/2035 .
31406U-LE-6 .. |FNMA POOL 820325  5.000% 08/01/35 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/01/2035 .
31407H-FQ-4 .. | FNMA POOL 830975  5.000% 08/01/35 ..........|....... .12/01/2024 . [Paydown ... 0 L0 .0 . ..08/01/2035 .
31407J-DC-3 ...|FNMA POOL 831799  6.500% 09/01/36 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2036 .
31407J-MC-3 .. | FNMA POOL 832055  5.000% 08/01/35 .......... |....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/01/2035 .
31407K-H5-1 .. | FNMA POOL 832852  5.000% 09/01/35 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2035 .
31407K-RY-7 .. |FNMA POOL 833103  5.500% 09/01/35 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2035 .
31407N-CG-6 .. | FNMA POOL 835371  5.000% 09/01/35 .. ..12/01/2024 . [ Paydown ... 0 L0 .0 . ..09/01/2035 .
31407N-P4-9 ...|FNMA POOL 835743  5.000% 09/01/35 .. ..12/01/2024 . [Paydown . 0 0 .0 ..09/01/2035 .
31407Q-ND-4 ...|FNMA POOL 837488  5.000% 09/01/35 ..12/01/2024 . | Paydown ... 0 Ol 0. ..09/01/2035 .
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31407R-4F-8 .. |FNMA POOL 838822  5.000% 09/01/35 ..12/01/2024 . [Paydown ... ... 590 |.. 0 L0 0. ..09/01/2035 .
31407V-YH-2 .. | FNMA POOL 842312  6.000% 07/01/31 .. ..12/01/2024 . [Paydown . .. 1,479 0 0 .0 ..07/01/2031 .
31400X-SS-9 ...|FNMA POOL 881729  6.500% 03/01/36 .. ..12/01/2024 . [Paydown . . 312 0 K 0 .0 ..03/01/2036 .
3140E0-ET-8 .. | FNMA POOL AZ7345  3.500% 11/01/45 .. ..12/01/2024 . [Paydown . . 124,316 0 .. 124,529 |. 0 .0 ..11/01/2045 .
3140EU-4V-8 .. |FNMA POOL BCO835 ~ 4.000% 04/01/46 ..........|....... .12/01/2024 . [Paydown ... 29,111 |, 0 ...27,504 |.... L0 .0 . ..04/01/2046 .
3140EV-TB-3 .. |FNMA POOL BC1445 ~ 3.000% 07/01/46 ..........|....... ..12/01/2024 . [Paydown ... 111,679 |.. 0 . 111,733 | L0 .0 . ..07/01/2046 .
3140EW-XM-2 .. | FNMA POOL BC2483 ~ 3.000% 03/01/31 ..........|...ces ..12/01/2024 . [Paydown ... 179,784 |.. 0 ....(4,709))... L0 .0 . ..03/01/2031 .
3140EY-3H-2 .. | FNMA POOL BC4399  3.000% 03/01/31 .....oevun|.eeenns ..12/01/2024 . [Paydown ... . 159,072 |.. 0 ....(3,978) ... L0 .0 . ..03/01/2031 .
3140F0-GP-3 .. | FNMA POOL BC4705  2.500% 09/01/31 ...ccooe [ eeeenn |2 12/01/2024 . | Paydown .... . 152,420 |.. 0 .. (3,157) ... L0 .0 . ..09/01/2031 .
3140F1-HS-4 .. | FNMA POOL BC5640  4.000% 06/01/46 ..........|....... ..12/01/2024 . [Paydown ... .. 49,822 |.. 0 L0 .0 . ..06/01/2046 .
3140FG-DZ-9 .. | FNMA POOL BD8219  3.000% 09/01/46 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2046 .
3140FG-GA-1 .. | FNMA POOL BD8292  3.000% 11/01/46 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/01/2046 .
3140FG-NP-0 .. | FNMA POOL BD8497  3.000% 12/01/46 .. ..12/01/2024 . [Paydown . 0 0 .0 ..12/01/2046 .
3140FN-R2-2 ...| FNMA POOL BE3204  2.500% 03/01/32 ..12/01/2024 . [Paydown . 0 0 .0 ..03/01/2032 .
3140H6-KB-4 .. | FNMA POOL BJ4789  3.000% 02/01/33 .. ..12/01/2024 . [Paydown . . . . 0 0 .0 ..02/01/2033 .
3140H6-KC-2 .. | FNMA POOL BJ4790  3.000% 02/01/33 ....coooe|eeeeenn |-e 12/01/2024 . | Paydown .... 189 425 ....189 632 0 . L0 .0 . ..02/01/2033 .
3140H8-QD-0 .. | FNMA POOL BJ6751  4.000% 05/01/48 ..........|....... ..12/01/2024 . [Paydown ... .... 107,968 ....110,802 0. . 107,968 |.... L0 .0 . ..05/01/2048 .
3140HN-JL-7 .. | FNMA POOL BK8366  2.500% 12/01/35 ..........[....... .12/01/2024 . [Paydown ... ... 221,352 .... 237,539 0 ..221,352 |.... L0 .0 . ..12/01/2035 .
3140J5-6X-2 .. | FNMA POOL BM1785 ~ 4.000% 08/01/47 ..........f..eeen ..12/01/2024 . [Paydown ... ... 143,537 .... 146,817 0 .. 143,537 |.... L0 .0 . ..08/01/2047 .
3140J8-6V-0 .. | FNMA POOL BM4483  4.000% 09/01/48 ..........[....... |.. 12/01/2024 . | Paydown .... .. 209,278 ...218,925 0 ..209,278 |.... L0 .0 . ..09/01/2048 .
3140J8-ER-0 .. | FNMA POOL BM3743  4.000% 03/01/47 ..........[....... ..12/01/2024 . [Paydown ... 0 ...89,058 |.... L0 .0 . ..03/01/2047 .
3140J8-JV1-6 .. | FNMA POOL BM3867 ~ 4.000% 02/01/46 ..........|[....... ..12/01/2024 . [Paydown ... 0 . 107,179 |.... L0 .0 . ..02/01/2046 .
3140J9-HB-0 .. | FNMA POOL BM4725  4.500% 06/01/44 ..12/01/2024 . [Paydown ... 0 ... 72,621 L0 .0 . ..06/01/2044 .
3140J9-HN-4 ...|FNMA POOL BM4736  3.500% 02/01/47 .. ..12/01/2024 . [Paydown . 0 0 .0 ..02/01/2047 .
3140K2-P2-4 ...|FNMA POOL BO6740  2.000% 05/01/51 .. ..12/01/2024 . [Paydown . 0 0 .0 ..05/01/2051 .
3140KA-M8-6 .. | FNMA POOL BP3082  3.000% 03/01/50 .. ..12/01/2024 . [Paydown . 0 0 .0 ..03/01/2050 .
3140KE-SF-6 .. | FNMA POOL BP6817  2.500% 05/01/50 .. ..11/07/2024 . [Mizuho Securities USA 0 0 (121,948)|. ..05/01/2050 .
3140KE-SF-6 .. | FNMA POOL BP6817  2.500% 05/01/50 .. ..11/01/2024 . [Paydown ... 0 0 .0 ..05/01/2050 .
3140LJ-DIW-3 .. | FNMA POOL BS7316  5.070% 03/01/29 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/01/2029 .
3140M1-4Z-4 .. |FNMA POOL BUOB39 ~ 2.000% 09/01/51 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2051 .
3140M2-CK-6 .. | FNMA POOL BU0973 ~ 2.000% 11/01/51 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/01/2051 .
3140M9-VQ-7 .. | FNMA POOL BU7822  2.000% 12/01/51 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/01/2051 .
3140MA-KW-3 .. | FNMA POOL BUB408  2.000% 12/01/51 ..........[....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..12/01/2051 .
3140MF-3Z-4 .. |FNMA POOL BV2615  4.500% 07/01/52 ..........|....... ..12/01/2024 . [Paydown .........ccvvvvvvens|vrrininiiiininnnnnns 0 oeeeeeeeeenn 2,070 ferevviiiiiiiinnn 0 e 2,070 | 0 ]neeeelll. 88,455 |l 0 0 ..07/01/2052 .
NOMURA SEC
3140MM-AD-0 .. | FNMA POOL BV7203  3.500% 04/01/52 .. 11/14/2024 . | INTERNATIONAL INC ..ooooiovnniiiiiiiiiiiiiiins oo 656,443 |............. 735,510 ...t 720,024 0 oo (1) i 0 e (219) |0 [ 720,331 [oeeiiiiiiinnnee 0 (63,888) ..04/01/2052 .
3140MM-AD-0 .. | FNMA POOL BV7203  3.500% 04/01/52 ..12/01/2024 . [Paydown ... ... 539,056 ....527,707 L0 ..539,056 |.... L0 RV ..04/01/2052 .
3140MR-BA-4 .. | FNMA POOL BW0032  4.500% 07/01/52 .. ..12/01/2024 . [Paydown . . 263,128 |.. . 258,276 |.. L0 ..263,128 |. 0 .0 ..07/01/2052 .
31400D-E5-9 ...|FNMA POOL CAS5556  3.500% 04/01/50 ..12/01/2024 . [Paydown . . 128,266 |.. . 136,443 |.. L0 0 .0 ..04/01/2050 .
31400L-H4-1 .. | FNMA POOL CB1150  3.000% 07/01/51 .. ..12/01/2024 . [Paydown ... .. 504,432 ... 536,847 0. L0 0 ..07/01/2051 .
Bony/Barclays Capital
31400L-MZ-6 .. |FNMA POOL CB1275  2.500% 08/01/51 ..........|....... |.. 11/07/2024 .11NC oo fo s 4,450,947 |........... 5,338,468 |.......... 5,225,859 0 [V A (780,640)|........ (780,640)|............ 124,935 |..08/01/2051 .
31400L-Mz-6 .. |FNMA POOL CB1275  2.500% 08/01/51 ..........[....... ..11/01/2024 . [Paydown ... .... 325,060 .... 318,203 L0 L0 RV S ..08/01/2051 .
31400M-A9-5 .. | FNMA POOL CB1831  2.000% 10/01/51 .......oouf.eeeeen |e 12/01/2024 . | Paydown .... .. 238,729 ... 241,265 0. L0 0 ..10/01/2051 .
3140QM-HX-5 .. | FNMA POOL CB2045  2.500% 11/01/51 ..........|....... ..08/08/2024 . | Goldman Sachs & Co .. L0 L0 (258,905) ..11/01/2051 .
31400M-HX-5 .. | FNMA POOL CB2045 ~ 2.500% 11/01/51 ..........|....... ..08/01/2024 . [Paydown 0. L0 ..11/01/2051 .
31400P-00-3 ...|FNMA POOL CB4062  4.500% 07/01/52 ..........|....... ..12/01/2024 . [ Paydown L0 L0 ..07/01/2062 .
314008-3G-4 ...|FNMA POOL CB7098  5.000% 09/01/53 ..........|....... ..11/07/2024 . |Bank of America .. 0. K 4 282 177 ... L0 ..09/01/2053 .
314008-3G-4 ...|FNMA POOL CB7098  5.000% 09/01/53 ..........|....... .. 11/01/2024 . |Paydown .........ccevvveee.s 0 7260 | O e 7,260 o 0 198,975 |..ooveeeeennn 0 ..09/01/2053 .
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3140X4-MX-1 .. | FNMA POOL FM1273  3.000% 01/01/47 ..12/01/2024 . [Paydown ... ...425,128 |... ... 425,128 .... 444,658 . 443,084 |.. 0 (17,956)]... L0 ..01/01/2047 .
3140X6-QL-8 .. | FNMA POOL FM3158  4.000% 11/01/48 .. ..12/01/2024 . [Paydown . .. 20,141 .. ..21,819 |.. 21,714 0 0 ..11/01/2048 .
3140X7-KS-7 .. | FNMA POOL FM3904  4.000% 03/01/49 .. ..12/01/2024 . [Paydown . . 258,216 |.. .277,008 |.. . 276,223 0 0 ..03/01/2049 .
3140X8-XP-7 .. | FNMA POOL FM5185  3.500% 06/01/49 .. ..12/01/2024 . [Paydown . 175,226 |.. . 186,095 |.. . 185,530 0 0 ..06/01/2049 .
3140X9-JB-2 .. | FNMA POOL FM5657  3.000% 12/01/50 ..........[....... .12/01/2024 . [Paydown ... .. 90,450 |.. 0 L0 ..12/01/2050 .
3140XA-3L-4 .. |FNMA POOL FM7102  3.500% 07/01/49 ..........[....... ..12/01/2024 . [Paydown ... . 342,478 |.. 0 L0 ..07/01/2049 .
3140XA-H5-4 .. |FNMA POOL FM6551  3.500% 06/01/49 ..........|[....... ..12/01/2024 . [Paydown ... .. 42,060 |[.. 0 L0 ..06/01/2049 .
3140XA-PZ-9 .. | FNMA POOL FM6739  3.500% 06/01/49 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..06/01/2049 .
3140XB-C6-5 .. |FNMA POOL FM7292  3.500% 05/01/50 ......ccoo | eeeeen |. 12/01/2024 . | Paydown .... ... 143,165 .... 152,381 0 L0 ..05/01/2050 .
3140XB-ZV-5 .. | FNMA POOL FM7955 ~ 2.000% 05/01/51 ..........[....... ..12/01/2024 . [Paydown ... .... 199,330 .... 204,563 0 L0 ..05/01/2051 .
3140XC-BW-7 .. |FNMA POOL FM8152 ~ 2.000% 07/01/51 ..........|..eeees ..12/01/2024 . [Paydown ... ... 242,423 .... 248,086 0 L0 ..07/01/2051 .
3140XC-RB-6 .. | FNMA POOL FM8581  2.000% 08/01/51 ..........f....... ..12/01/2024 . [Paydown ... ... 232,909 .... 238,695 0 L0 ..08/01/2051 .
3140XC-VX-3 .. | FNMA POOL FM8729  2.000% 09/01/51 .. ..12/01/2024 . [Paydown . ...49,720 |.. .. 39,244 |.. 0 0 ..09/01/2051 .
3140XD-SG-2 .. | FNMA POOL FM9518  2.500% 11/01/51 .. ..12/01/2024 . [Paydown .. . 223,764 .. 214,429 |.. . 214,675 0 K 0 ..11/01/2051 .
3140XD-VJ-2 .. |FNMA POOL FM9616  2.500% 11/01/51 .. ..08/08/2024 . [ Gol dman Sachs & Co ..2,562,921|.. . 2,478,424 |.. ,481,024 0 2 481 820 |. 0 ..11/01/2051 .
3140XD-VJ-2 .. | FNMA POOL FM9616  2.500% 11/01/51 ..........|....... ..08/01/2024 . [Paydown L 12,502 108,880 ... 108,994 |.. 0 112,592 |.... L0 ..11/01/2051 .
3140XF-A3-5 .. |FNMA POOL FS0025  2.500% 11/01/51 ..........[....... ..12/01/2024 . [ Paydown .... 557,364 ....561,678 |.. 0 557,364 |.... L0 ..11/01/2051 .
3140XF-GC-9 .. | FNMA POOL FS0194  2.500% 01/01/52 ..........|....... ..08/08/2024 . | Goldman Sachs & Co .. ..1,045,085 1,939,400 |.. 0 ..1,939,416 |.... L0 ..01/01/2052 .
3140XF-GC-9 .. |FNMA POOL FS0194  2.500% 01/01/52 ..........|....... ..08/01/2024 . [ Paydown ... 120,734 .120,381 |.. 0 L0 ..01/01/2062 .
3140XF-Y8-8 .. |FNMA POOL FSO734  2.000% 02/01/52 ..........|....... ..08/08/2024 . | Goldman Sachs & Co .. ..2,775,739 ,613,315 |.. 0 L0 ..02/01/2052 .
3140XF-Y8-8 .. |FNMA POOL FSO734  2.000% 02/01/52 ..........|....... ..08/01/2024 . [Paydown ... .. 124,270 0 L0 L0 f.. ..02/01/2052 .
3140XG-G-3 .. | FNMA POOL FS1112  2.000% 03/01/52 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..03/01/2052 .
3140XH-6X-0 .. | FNMA POOL FS2685  4.000% 08/01/52 .. ..12/01/2024 . [Paydown ... ... 239,759 .... 238,448 0 L0 ..08/01/2062 .
3140XJ-S2-0 .. | FNMA POOL FS3236  3.500% 06/01/52 ..12/01/2024 . [Paydown . . 118,637 |.. . 109,405 |.. L0 0 ..06/01/2052 .
3140XK-PW-4 .. |FNMA POOL FS4036  5.500% 03/01/53 ..12/01/2024 . [Paydown . .299,389 |.. .303,740 |.. L0 0 ..03/01/2053 .
3140XK-V5-6 .. |FNMA POOL FS4235  2.500% 01/01/51 ..12/01/2024 . [Paydown . . 228,520 |.. 0 0 ..01/01/2051 .
31410E-MF-2 .. | FNMA POOL 886958  6.000% 06/01/36 .. ..12/01/2024 . [Paydown . 0 0 ..06/01/2036 .
31410F-25-3 .. | FNMA POOL 888285  6.500% 03/01/37 .. ..12/01/2024 . [Paydown . 0 0 ..03/01/2037 .
31410F-29-9 .. | FNMA POOL 888268  6.000% 03/01/37 ..12/01/2024 . [Paydown ... 0 L0 ..03/01/2037 .
31410K-K7-8 .. | FNMA POOL 889618  5.500% 05/01/38 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..05/01/2038 .
31410L-C4-2 .. | FNMA POOL 890291  4.500% 08/01/41 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..08/01/2041 .
31410V-VX-5 .. | FNMA POOL 898930  6.000% 08/01/36 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 41..08/01/2036 .
31410X-6R-2 .. | FNMA POOL 900980  6.000% 09/01/36 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..09/01/2036 .
31411A-JT-3 .. | FNMA POOL 902174  6.000% 11/01/36 ..12/01/2024 . [Paydown ... 0 L0 ..11/01/2036 .
31411B-CW-1 .. | FNMA POOL 902885  6.000% 12/01/36 .. ..12/01/2024 . [Paydown . 0 0 ..12/01/2036 .
31411F-RE-6 .. | FNMA POOL 906885  6.000% 12/01/36 .. ..12/01/2024 . [Paydown . 0 0 ..12/01/2036 .
31411J-RR-9 ...|FNMA POOL 909596  6.500% 02/01/37 .. ..12/01/2024 . [Paydown . 0 0 ..02/01/2037 .
31411L-BB-6 .. | FNMA POOL 910934  5.500% 02/01/37 ..12/01/2024 . [Paydown . 0 0 ..02/01/2037 .
31411R-AK-4 .. |FNMA POOL 912710  5.000% 03/01/37 .. ..12/01/2024 . [Paydown . 0 0 ..03/01/2037 .
31411R-GU-6 .. | FNMA POOL 912911  6.000% 06/01/37 ..12/01/2024 . [Paydown ... 0 L0 ..06/01/2037 .
314110-4N-4 .. |FNMA POOL 917129 6.000% 06/01/37 ........o.|.oeeeen ..12/01/2024 . [Paydown ... 0 L0 ..06/01/2037 .
31412A-DZ-4 .. |FNMA POOL 919120  6.000% 04/01/37 ..........|....... ..04/01/2024 . [Paydown ... 0 L0 ..04/01/2037 .
31412E-2P-0 .. | FNMA POOL 923382  6.000% 06/01/37 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..06/01/2037 .
31412H-60-7 .. | FNMA POOL 926179 4.000% 07/01/24 ..........[....... ..07/01/2024 . [Paydown ... 0 L0 ..07/01/2024 .
31412L-B5-8 .. | FNMA POOL 928060  5.500% 02/01/37 ..12/01/2024 . [Paydown ... 0 L0 ..02/01/2037 .
31412N-UK-0 .. | FNMA POOL 930386  4.500% 01/01/39 ..12/01/2024 . [Paydown ... 0 L0 ..01/01/2039 .
31412P-FL-0 .. | FNMA POOL 930871  5.000% 04/01/39 .. ..12/01/2024 . [ Paydown ... 0 L0 ..04/01/2039 .
31412P-R6-0 .. | FNMA POOL 931209  4.500% 05/01/39 .. ..12/01/2024 . [Paydown . 0 0 ..05/01/2039 .
31412P-YE-5 .. |FNMA POOL 931409  4.000% 06/01/24 ..06/01/2024 . | Paydown ... 0 Ol ..06/01/2024 .
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314120-4X-4 ...|FNMA POOL 932438  4.000% 01/01/25 .. ..12/01/2024 . [Paydown ... ..4,008 ... 0 ....4,098 |.... L0 0. ..01/01/2025 .
314120-GJ-2 ...|FNMA POOL 931801  5.000% 08/01/39 .. ..12/01/2024 . [Paydown . .31,092 0 0 .0 ..08/01/2039 .
314120-GV-5 .. | FNMA POOL 931812  4.500% 08/01/39 .. ..12/01/2024 . [Paydown . 7,847 0 0 .0 ..08/01/2039 .
314120-H0-5 ...| FNMA POOL 931839  4.500% 08/01/39 .. ..12/01/2024 . [Paydown . 0 0 .0 ..08/01/2039 .
31412R-L7-0 .. | FNMA POOL 932850  4.000% 12/01/40 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/01/2040 .
314128-XT-7 .. | FNMA POOL 933690  5.000% 06/01/39 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2039 .
314128-XU-4 ...|FNMA POOL 933691  5.000% 06/01/39 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2039 .
314120-J9-2 ...|FNMA POOL 935088  4.500% 03/01/39 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/01/2039 .
314120-WX-4 .. |FNMA POOL 935462  4.500% 06/01/39 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2039 .
31412Y-EC-2 .. | FNMA POOL 938531  5.500% 05/01/37 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2037 .
31413B-2N-0 .. | FNMA POOL 940981  6.000% 11/01/37 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/01/2037 .
31413C-FN-4 ...|FNMA POOL 941273  6.000% 07/01/37 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/01/2037 .
31413D-4Y-0 .. | FNMA POOL 942839  6.000% 08/01/37 .. ..12/01/2024 . [Paydown . 0 0 .0 ..08/01/2037 .
31413R-D6-0 .. | FNMA POOL 952925  6.000% 10/01/37 .. ..12/01/2024 . [Paydown . 0 0 .0 ..10/01/2037 .
31413R-GX-8 .. | FNMA POOL 953014  6.000% 10/01/37 .. ..12/01/2024 . [Paydown . 0 0 .0 ..10/01/2037 .
31413T-LW-0 .. | FNMA POOL 954941  6.500% 10/01/37 ..o | eeeenn |e 12/01/2024 . | Paydown .... 0 L0 .0 . ..10/01/2037 .
31415A-WD-9 .. | FNMA POOL 981344 ~ 5.500% 07/01/38 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/01/2038 .
31415L-QY-6 .. | FNMA POOL 983471  5.500% 05/01/38 ..........|....... .12/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2038 .
31415R-FA-7 .. |FNMA POOL 986761  5.500% 07/01/38 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/01/2038 .
31416B-TA-6 .. | FNMA POOL 995245  5.000% 01/01/39 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2039 .
31416C-A4-8 .. |FNMA POOL 995627  5.000% 02/01/39 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/01/2039 .
31416C-JY-3 .. | FNMA POOL 995879  6.000% 04/01/39 .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..04/01/2039 .
31416C-ME-3 .. | FNMA POOL 995957  5.000% 06/01/24 .. ..06/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2024 .
31416C-MF-0 .. | FNMA POOL 995958  5.500% 06/01/24 ..04/01/2024 . [Paydown . L0 0 .0 ..06/01/2024 .
31416C-Mz-6 .. | FNMA POOL 995976  6.000% 04/01/38 .. ..12/01/2024 . [Paydown . L0 0 .0 ..04/01/2038 .
31416H-VT-9 .. | FNMA POOL AA0625  4.500% 03/01/39 .. ..12/01/2024 . [Paydown . 0 0 .0 ..03/01/2039 .
31416L-GU-4 .. | FNMA POOL AA2910  4.500% 04/01/39 .. ..12/01/2024 . [Paydown . 0 0 .0 ..04/01/2039 .
3141611-61-9 .. | FNMA POOL AA4484  5.000% 04/01/39 .. ..12/01/2024 . [Paydown . 0 0 .0 ..04/01/2039 .
31416N-E5-7 .. | FNMA POOL AA4655  4.000% 05/01/24 ..04/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2024 .
314160-A4-7 .. |FNMA POOL AA6326  4.000% 05/01/24 ..........[....... ..05/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2024 .
314165-KG-5 .. | FNMA POOL AA8394  5.000% 06/01/39 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2039 .
314165-29-5 .. | FNMA POOL AA8867 ~ 4.500% 04/01/24 ..........|....... ..04/01/2024 . [Paydown ... 0 L0 .0 . ..04/01/2024 .
31416T-AJ-8 .. |FNMA POOL AA9008  4.500% 08/01/39 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/01/2039 .
314161-FG-2 .. | FNMA POOL AB1066  4.000% 05/01/25 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2025 .
314161-LZ-3 .. |FNMA POOL AB1243  4.000% 07/01/25 .. ..12/01/2024 . [Paydown . 0 0 .0 ..07/01/2025 .
31416X-YZ-7 .. |FNMA POOL AB2527 ~ 4.000% 03/01/41 .. ..12/01/2024 . [Paydown . 0 .(1 523) 0 .0 ..03/01/2041 .
31416Y-DT-2 .. | FNMA POOL AB2813  4.500% 04/01/41 .. ..12/01/2024 . [Paydown . 0 .(1,023) 0 .0 ..04/01/2041 .
31416Y-U9-7 .. | FNMA POOL AB3307  4.000% 07/01/41 .. ..12/01/2024 . [Paydown . 0 .(459) 0 .0 ..07/01/2041 .
31417A-JV-2 .. | FNMA POOL AB3875  4.000% 11/01/41 .. ..12/01/2024 . [Paydown . 0 .(4,706) 0 .0 ..11/01/2041 .
31417D0-CA-9 .. | FNMA POOL AB6364  2.500% 10/01/27 ..12/01/2024 . [Paydown ... 0 (1,81 L0 .0 . ..10/01/2027 .
31417G-AT-3 .. | FNMA POOL AB9017 ~ 3.000% 04/01/43 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..04/01/2043 .
31417G-F5-0 .. | FNMA POOL AB9187  3.000% 04/01/43 ..........|....... .12/01/2024 . [Paydown ... 0 L0 .0 . ..04/01/2043 .
314176-L9-5 .. |FNMA POOL AB9351  3.000% 05/01/43 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/01/2043 .
31417G-WT-9 .. | FNMA POOL AB9657  3.000% 06/01/28 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2028 .
31417J-KM-1 .. | FNMA POOL AC0299  5.000% 01/01/34 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2034 .
31417K-SB-4 .. |FNMA POOL AC1413  4.500% 08/01/39 ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/01/2039 .
31417K-X6-9 .. | FNMA POOL AC1600  4.500% 08/01/29 ..12/01/2024 . [ Paydown ... 0 L0 .0 . ..08/01/2029 .
31417K-YD-3 .. | FNMA POOL AC1607  4.500% 08/01/39 .. ..12/01/2024 . [Paydown . 0 0 .0 ..08/01/2039 .
31417L-B4-6 .. | FNMA POOL AC1858  4.000% 09/01/39 ..12/01/2024 . | Paydown ... 0 Ol 0. ..09/01/2039 .
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31417L-CP-8 .. | FNMA POOL AC1877  4.500% 09/01/39 .. ..12/01/2024 . [Paydown ... 0 (9. L0 RV ..09/01/2039 .
314170-YT-5 .. | FNMA POOL AC5221  4.500% 12/01/39 .. ..12/01/2024 . [Paydown . 0 0 ..12/01/2039 .
314178-AB-6 .. | FNMA POOL AC5401  5.000% 10/01/39 .. ..12/01/2024 . [Paydown . 0 0 ..10/01/2039 .
314178-H0-6 .. | FNMA POOL AC5638  4.500% 03/01/25 .. ..12/01/2024 . [Paydown . 0 0 ..03/01/2025 .
314178-YQ-7 .. | FNMA POOL AC6118  4.500% 11/01/39 .. ..12/01/2024 . [Paydown ... 0 L0 ..11/01/2039 .
314178-YV-6 .. | FNMA POOL AC6123  4.000% 11/01/39 ..12/01/2024 . [Paydown ... 0 L0 ..11/01/2039 .
314177-L6-3 .. | FNMA POOL AC6648  5.000% 12/01/39 ..12/01/2024 . [Paydown ... 0 L0 ..12/01/2039 .
31417T-NK-0 .. | FNMA POOL AC6693  4.500% 01/01/40 .. ..12/01/2024 . [Paydown ... 0 L0 ..01/01/2040 .
31417U-V2-8 .. |FNMA POOL AC7832  4.500% 12/01/39 .. ..12/01/2024 . [Paydown ... 0 L0 ..12/01/2039 .
31417V-N6-6 .. |FNMA POOL AC8512  4.500% 12/01/39 .. ..12/01/2024 . [Paydown ... 0 L0 ..12/01/2039 .
31417X-CT-4 .. | FNMA POOL AC9981  5.000% 02/01/40 .. ..12/01/2024 . [Paydown ... 0 L0 ..02/01/2040 .
31417Y-BQ-9 .. | FNMA POOL MA0046  4.000% 04/01/29 ..12/01/2024 . [Paydown ... 0 L0 ..04/01/2029 .
31417Y-FM-4 .. |FNMA POOL MAO171  4.500% 09/01/29 .. ..12/01/2024 . [Paydown . 0 0 ..09/01/2029 .
31417Y-LF-2 .. | FNMA POOL MA0325  4.500% 01/01/40 .. ..12/01/2024 . [Paydown . 0 0 ..01/01/2040 .
31417Y-UN-5 .. | FNMA POOL MAOS96  4.000% 12/01/25 .. ..12/01/2024 . [Paydown . 0 0 ..12/01/2025 .
31417Y-VJ-3 .. |FNMA POOL MA0616 ~ 4.000% 01/01/31 .....ccceefeeeenn |-t 12/01/2024 . | Paydown .... 0 L0 ..01/01/2031 .
31417Y-ZA-8 .. | FNMA POOL MAO736  5.000% 05/01/41 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..05/01/2041 .
31418A-CH-9 .. | FNMA POOL MAO971  4.000% 02/01/42 ..........[....... .12/01/2024 . [Paydown ... 0 L0 ..02/01/2042 .
31418A-KN-7 .. | FNMA POOL MA1200  3.000% 10/01/32 .......eenf.eeenn ..12/01/2024 . [Paydown ... 0 L0 ..10/01/2032 .
31418A-MI-5 .. | FNMA POOL MA1272  3.000% 12/01/42 ..........|....... |.. 12/01/2024 . | Paydown .... 0 L0 ..12/01/2042 .
31418A-ZW-1 .. | FNMA POOL MA1656 ~ 4.500% 11/01/43 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..11/01/2043 .
31418C-U7-7 .. | FNMA POOL MA3305 ~ 3.500% 03/01/48 .......... [....... ..12/01/2024 . [Paydown ... 0 L0 ..03/01/2048 .
31418C-UH-5 ...| FNMA POOL MA3283  3.000% 02/01/33 ..12/01/2024 . [Paydown ... 0 L0 ..02/01/2033 .
31418D-4X-7 .. | FNMA POOL MA4437  2.000% 10/01/51 .. ..12/01/2024 . [Paydown . L0 0 ..10/01/2051 .
31418D-6B-3 .. | FNMA POOL MA4465  2.000% 11/01/51 .. ..12/01/2024 . [Paydown . L0 . 0 ..11/01/2051 .
31418D-EL-2 .. | FNMA POOL MA3738  3.000% 08/01/34 .. ..12/01/2024 . [Paydown . 0 .(1,891) 0 ..08/01/2034 .
31418D-EV-0 .. | FNMA POOL MA3747  4.500% 08/01/49 .. ..12/01/2024 . [Paydown . 0 .(5,646) 0 ..08/01/2049 .
31418D-JJ-2 ...|FNMA POOL MA3864  2.500% 12/01/34 .. ..12/01/2024 . [Paydown . 0 .(452) 0 ..12/01/2034 .
31418D-J0-6 .. | FNMA POOL MA3870  2.500% 12/01/49 ..12/01/2024 . [Paydown ... 0 G611 L0 ..12/01/2049 .
31418D-KJ-0 .. | FNMA POOL MA3896  2.500% 01/01/35 ..12/01/2024 . [Paydown ... 0 (12,854)|... L0 ..01/01/2035 .
31418D-PD-8 .. | FNMA POOL MA4019  2.500% 05/01/50 ..12/01/2024 . [Paydown ... 0 ... (288)]... L0 ..05/01/2050 .
31418D-08-8 .. | FNMA POOL MA4078  2.500% 07/01/50 ..12/01/2024 . [Paydown ... . 0 .. (4,939)[... L0 ..07/01/2050 .
31418D-SJ-2 ...|FNMA POOL MA4120  2.500% 09/01/50 ..12/01/2024 . [Paydown ... ... 365,635 .... 385,753 0 (18,684)|... L0 ..09/01/2050 .
31418D-TN-2 .. | FNMA POOL MA4156  2.500% 10/01/35 ..12/01/2024 . [Paydown ... ....918,89%6 ....970,368 0 .(43,135)]... L0 ..10/01/2035 .
31418D-U9-1 .. | FNMA POOL MA4207  2.500% 12/01/35 .. ..12/01/2024 . [Paydown . .512,685 .. .541,083 |.. 0 .(23,855) 0 ..12/01/2035 .
31418D-UE-0 .. | FNMA POOL MA4180  2.500% 11/01/35 .. ..12/01/2024 . [Paydown . 422,262 |.. . 446,575 |.. 0 K 0 K ..11/01/2035 .
31418E-DE-7 .. | FNMA POOL MA4600  3.500% 05/01/52 .. ..11/07/2024 .| BMO Capital Markets ..5,320,515 .. . 5,208,285 |.. 0 . 5 212 062 |. 0 (428 171). ..05/01/2052 .
31418E-DE-7 .. | FNMA POOL MA4600  3.500% 05/01/52 .. ..11/01/2024 . [Paydown ... . 399,298 |.. .390,876 |.. 0 ..399,298 |. 0 .0 ..05/01/2052 .
31418E-KR-0 .. | FNMA POOL MA4803  3.500% 11/01/52 .. ..10/17/2024 . [Paribas . ..11,163,720 12,239,453 |.. 11,352,571 |.. 11 366,652 0 .11,378,708 |. 0 (214,988)|. ..11/01/2062 .
31418E-KR-0 .. | FNMA POOL MA4803  3.500% 11/01/52 ..10/01/2024 . [Paydown ... 501,002 |... 501,002 |............ 464,699 .. 465,276 |.. 0 501,002 |.... L0 ..11/01/2082 .
31418E-T5-9 .. | FNMA POOL MAS071  5.000% 07/01/83 ..........|..eeeen ..11/07/2024 . |Paribas .... ... 21,838,781 0 .21,522,884 |.... L0 ..07/01/2083 .
31418E-T5-9 .. | FNMA POOL MAS071 ~ 5.000% 07/01/53 ..........|..eonn 1170172024 . [Paydown ......oovvvvvvveveesovvenenninninnnnnnnns |oeeenn.. 1,394,886 |........... 1,394,886 0 ..1,304,886 |.... L0 ..07/01/2083 .
31418I-SR-4 .. |FNMA POOL AD0527 ~ 5.500% 06/01/39 ..........[....... ..12/01/2024 . [Paydown ... 0 ....6,305 |.... L0 ..06/01/2039 .
31418M-UM-2 .. | FNMA POOL AD0S87 ~ 4.500% 12/01/39 ..........|....... ..12/01/2024 . [Paydown ... 0 ..18,024 |.... L0 ..12/01/2039 .
31418N-DF-4 .. | FNMA POOL AD1001  4.000% 02/01/40 ..12/01/2024 . [Paydown ... 0 ... 289 |.... L0 ..02/01/2040 .
31418N-YE-4 .. | FNMA POOL AD1608  4.000% 02/01/25 ..12/01/2024 . [Paydown ... 0 LA75 L0 ..02/01/2025 .
31418P-UN-3 .. | FNMA POOL AD2396  4.500% 03/01/40 .. ..12/01/2024 . [ Paydown ... 0 L0 ..03/01/2040 .
31418Q-FF-5 .. | FNMA POOL AD2865  4.000% 02/01/25 .. ..12/01/2024 . [Paydown . 0 914 |. 0 ..02/01/2025 .
31418Q-FG-3 .. | FNMA POOL AD2866  4.500% 02/01/25 ..12/01/2024 . | Paydown ... 0 ....2,338 |.... Ol ..02/01/2025 .
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31418Q-ZF-3 .. | FNMA POOL AD3441  5.000% 03/01/40 ..12/01/2024 . [Paydown ... .. 1,961)... 0 ....1,9%1 L0 ..03/01/2040 .
31418R-RE-3 .. | FNMA POOL AD4084  4.500% 05/01/40 .. ..12/01/2024 . [Paydown . . 20,502 0 0 ..05/01/2040 .
31418R-ZW-4 .. |FNMA POOL AD4356  4.500% 04/01/40 ..12/01/2024 . [Paydown . 121 0 0 ..04/01/2040 .
31418T-KB-2 .. | FNMA POOL ADS689  4.000% 05/01/25 .. ..12/01/2024 . [Paydown . 0 0 ..05/01/2025 .
31418U-4N-1 .. | FNMA POOL AD7128  4.500% 07/01/40 ..........[....... ..12/01/2024 . [Paydown ... 0 ... (3,442) ... L0 ..07/01/2040 .
31418U-C6-9 .. | FNMA POOL AD6392  4.500% 05/01/25 ..........|...c.nn ..12/01/2024 . [Paydown ... 0 .. (276) ... L0 ..05/01/2025 .
31418U-CG-7 .. | FNMA POOL AD6370  4.500% 05/01/40 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..05/01/2040 .
31418U-EE-0 .. | FNMA POOL AD6432 ~ 4.500% 06/01/40 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..06/01/2040 .
31418U-VU-5 .. |FNMA POOL AD6926  4.500% 06/01/40 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..06/01/2040 .
31418V-2A-9 .. | FNMA POOL AD7968  5.000% 12/01/39 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..12/01/2039 .
31418V-6M-9 .. | FNMA POOL AD8075  5.000% 06/01/40 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..06/01/2040 .
31418V-L6-7 .. | FNMA POOL AD7548  5.000% 06/01/40 ..12/01/2024 . [Paydown ... 0 L0 ..06/01/2040 .
31418M-PW-4 .. | FNMA POOL AD8536  5.000% 08/01/40 .. ..12/01/2024 . [Paydown . 0 0 ..08/01/2040 .
31418X-6C-7 .. | FNMA POOL AD9866  4.500% 10/01/40 .. ..12/01/2024 . [Paydown . L0 0 ..10/01/2040 .
31418X-XX-1 .. | FNMA POOL AD9693  5.000% 08/01/40 .. ..12/01/2024 . [Paydown . L0 0 ..08/01/2040 .
31419A-CU-9 ...|FNMA POOL AE0082 ~ 5.000% 05/01/40 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..05/01/2040 .
31419A-N-5 .. | FNMA POOL AE0395  4.500% 10/01/40 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..10/01/2040 .
31419B-4T-9 .. | FNMA POOL AE1733  4.000% 09/01/40 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..09/01/2040 .
31419B-BT-1 .. | FNMA POOL AE0949  4.000% 02/01/41 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..02/01/2041 .
31419B-N4-3 ...|FNMA POOL AE1310  4.000% 07/01/25 ..........|....... ..12/01/2024 . [Paydown ... 0 L0 ..07/01/2025 .
31419E-AP-4 .. |FNMA POOL AE3613  4.500% 09/01/40 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..09/01/2040 .
31419F-GP-5 .. | FNMA POOL AE4705  4.000% 09/01/40 ..........[....... ..12/01/2024 . [Paydown ... 0 L0 ..09/01/2040 .
31419G-CH-5 ...|FNMA POOL AES471  4.500% 10/01/40 ..12/01/2024 . [Paydown ... 0 L0 ..10/01/2040 .
31419H-XQ-0 .. | FNMA POOL AE6986  4.000% 10/01/40 .. ..12/01/2024 . [Paydown . 0 0 ..10/01/2040 .
31419J-RF-7 .. |FNMA POOL AE7685  4.000% 10/01/40 .. ..12/01/2024 . [Paydown . 0 0 ..10/01/2040 .
31419J-SK-5 ...|FNMA POOL AE7721  4.000% 11/01/40 .. ..12/01/2024 . [Paydown . 0 0 ..11/01/2040 .
31419J-SM-1 .. | FNMA POOL AE7723  4.000% 11/01/40 .. ..12/01/2024 . [Paydown . 0 0 ..11/01/2040 .
31419K-SZ-9 .. | FNMA POOL AE8635  3.500% 11/01/25 .. ..12/01/2024 . [Paydown . 0 0 ..11/01/2025 .
31419L-EJ-8 .. |FNMA POOL AE9136  3.500% 12/01/25 ..12/01/2024 . [Paydown ... 0 L0 ..12/01/2025 .
FREDDIE MAC SCRT SERIES 2019-1 CLASS MA
36563P-JF-7 ...]3.500% 07/25/58 ....ovvvvviiiiiiiiiiiiiieiiieeeeen [ e .. 12/01/2024 . [Paydown ........coevvvvviiii]eniiiniiiiiiiniennns | 21,216 oo 21,216 |evveeeens 27,372 [ 27,296 |cevverrniinnnnns [V (210D P [V [£:0) ] A [V FORRRR 27,216 |ooeeeeeienns (VN [V [V O 518 |..07/25/2058 .
GUAM INTERNATIONAL ARPT AUTH SERIES A
40064R-EH-8 .. |3.33%% 10/01/30 ..oovvevrviiiiiiiiiiiiiiiieeeee [ e ..10/09/2024 . [Cal | 95.0410 ... [eeveeeiiiiiiiiiiiiens [, 190,082 |............. 200,000 |..evvveeens 200,000 |............ AN (VN [V [V O U SO [N R 200,000 |..oooeeeeeennns (VN [V (VN O (3,092)|..10/01/2030 .
GUAM INTERNATIONAL ARPT AUTH SERIES A
40064R-EK-1 .. |3.839% 10/01/36 ...eevvvvvvvrrrrrrriiriniiiiiininins [ eeeeen ..10/09/2024 . [Cal | 93.6940 ..... [eeeerereiiiiiiiiiiins ferniinens 1,499,104 |.......... 1,600,000 |......... 1,600,000 |......... 1,600,000 |................. (VN [V [V O U SO 0l....... 1,600,000 [...ovvvvnnnnnnne (VN [V [V O (38,107)]..10/01/2036 .
LONG ISLAND NY PIR AUTH ELEC S 5.000% Samuel A Ramirez &
542691-BU-3 ...100/01/38 ...evvvvriiiiiiiiiiiiiiiiiiiieeieeeeeeeeenens [ eeeees ..08/08/2024 . [ Company ..........cceeveeees|eninniiniiniiennenns o, 1,350,963 |.......... 1,270,000 |......... 1,405,026 |......... 1,340,090 |evvvvvrinnnnnns (VN F, (C70] S (V) FRURRRR [C770 ) R 0l....... 1,331,663 [..vnnnnnnnnn (VN FR 19,299 [........... 19,299 [o.vvvvvinnns 59,619 [..09/01/2038 .
LONG ISLAND NY PIR AUTH ELEC S 5.000%
542691-BV-1 .. 100/01/39 ..ooovviiiiiiiiiiiiiiiiiii e ..08/08/2024 . [Sterne, Agee, & Leach ..|......coooeeeiniiiins |oeenns 1,062,330 [.......... 1,000,000 |......... 1,105,450 |......... 1,054,750 |evvvvvveninnnns (VN F, (6,581)]..cceeeeeeenns (V) FRORRRR (6,581) [cuvvvvvrnnnnnns 0l....... 1,048,169 |................ (VN FR 14,161 |........... 14,161 |t 46,944 1..09/01/2039 .
LOUISIANA ST LOCAL GOVT ENVRNM SERIES A
54627R-AM-2 .. |4.145% 02/01/33 ....ooooeeieeiiii .. 10/17/2024 [P Morgan .....ccoeevveeees oennenennnnnnennennns s 2,663,793 |.......... 2,700,000 |......... 2,700,000 |......... 2,700,000 [oeevvvvrrrrnnnns (VN [V [V O U SO 0l....... 2,700,000 |..ceeeeeeeennns (VN FOR (36,207)|......... (36,207)f..vvvvnnnns 135,852 |..02/01/2033 .
MASSACHUSETTS ST DEV FIN AGYRE SERIES T
57584X-K2-6 .. 15.000% 07/01/38 ...evvnnnnnniiiiiiiiiiiiii [ oo ..07/25/2024 . [Morgan Stanley ...........loeeeeeeiieeinniniinns |, 3,611,495 |........... 3,450,000 |......... 3,960,048 |......... 3,641,082 |.............l [V FRR (29,638)..cvvveernnnnnnns (VN FR, (29,638) [.cooeeeeeeennnn 0l....... 3,611,443 [ooovvinnnnnnns [V 51 |l 51 |t 184,479 [..07/01/2038 .
MASSACHUSETTS ST HSG FIN AGY  4.125%
57586P-7K-6 .. | 12/01/36 ...evvvvvrririiiiiiiiiiiiiiiieiiienieeniinins [ eeeees ..04/17/2024 . |Sterne, Agee, & Leach ..|......cooeeeiniiiiss |oeeennis 2,981,640 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 [oevvvvvrrrrrnnns (VN [V [V O U SO 0l....... 3,000,000 |..oeeeeeeennnns (VN FOR (18,360)|......... (18,360)]............. 47,438 |..12/01/2036 .
MICHIGAN ST FIN AUTH REVENUE SERIES A
59447T-3U-5 ...14.000% 04/15/38 ....evvvvvrvreriiiiniiiiineiiiiieins [ eeeees ..11/07/2024 . [Morgan Stanley ...........loeeeeeeeeeeeininiiins |oeeeees 2,987,580 [......... 3,000,000 |......... 3,000,000 |......... 3,000,000 [oevvvvrrrrrrnnns (V) [V [V U O 0l....... 3,000,000 |..oeeeeeeennns 0t (12,420)f......... (12,420)...cvvneene 127,667 |..04/156/2038 .
MISSOURI ST HLTH & EDUCTNL FA SERIES A
60637A-NI-8 .. 14.000% 11/15/39 ...oovvvrrriiiiiiiiiiiiiiiiiiriiiins [ e ..08/14/2024 . [Pershing ........cceevvvees |oeveeeeennnennnnnnnns Joeeenens 2,993,843 [........... 3,025,000 |......... 3,176,089 |......... 3,111,938 |, (VN F, (11215} S, (VN FRORRRR (9,285) |.coeeeeeeeennnn 0l....... 3,102,653 [...evvvinnnnnnns 0.t (108,811)|........ (108,811)]..ccceeeees 90,750 |..11/15/2039 .
MOUNT PLEASANT SC WTR & SWR RE SERIES A
622634-FU-2 ...14.000% 06/01/44 .....ovvvvvnvnnnnnnnniininiiiiiin [ oo ..08/08/2024 . |Morgan Stanley ......coooieeeeeeeeeeieiiiieens Joveeeens 3,933,320 [.......... 4,000,000)......... 4,150,840 |.......... 4,123,443 |..vviinnnnnnns 0, (2,914)]eiiinnnnnn, 0 e, 94 0f....... 4,120,529 |.....ooee 0., (187,209)1........ (187,209)f............ 110,222 |..06/01/2044 .
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NEW MEXICO ST HOSP EQUIPMENT L SERIES A Keybanc Capital Markets
647370-HT-5 .. |4.000% 08/01/36 .....eevvennnnnnn [ oo ..08/14/2024 .| InC ooovviiiiiiiiiiiiiii e | 3,500,875 |...........3,500,000 |......... 3,661,805 3,568,686 |.....cevvreennnnn 0 feeeeeees (10,525) [ 0 oo (10,525) [ 0....... 3,568,161 [...evvvvvennnnnn 0 |eeeens (57,286)......... (57,286)...c0vvnnenn 145,444 1..08/01/2036 .
NEW YORK CITY NY TRUST FOR CUL  5.000% Bony/Barclays Capital
649717-UG-8 .. |01/01/34 .oovveiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeiiees [ e ..05/28/2024 .[INC ooovviiiiiiiiiiiiiii e | 1,078,440 |.......... 1,000,000 |......... 1,157,430 1,084,013 [ooevvvveniiinnnnn 0 oo (6,429) [eiiiiieenn O e (6,429) |..coeeeeeennnns 0....... 1,077,584 |oooeeeeei 0 e 856 |.....ooeeennn 856 |.....ocennnn 45,556 |..01/01/2034 .
NEW YORK CITY NY TRUST FOR CUL ~ 5.000%
649717-UH-6 .. |01/01/37 eeveriiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiias [ oo .05/30/2024 . D Securities 1,871,713 |.......... 1,750,000 |......... 1,9%, 190 1,881,938 |.. 1,871,747 |.... ..01/01/2037 .
NORTH CAROLINA ST HSG FIN SERIES 38-B FIRST TENNESSEE BANK
658207-TX-3 .. |3.850% 07/01/37 ...evvvvrmrrnnnnnnnnnnniinniniininns [ eeeeens ..08/14/2024 . [BOND DIVI .oevvvvviieieees e oo, 1,257,157 |...........1,265,000 |......... 1,265,000 1,265,000 [.oevvvveennnnnnnn O e 0 [ O e [V SO 0....... 1,265,000 ..07/01/2037 .
NORTH CAROLINA ST HSG FIN SERIES 38-B
658207-TX-3 .. |3.850% 07/01/37 ...evvrvrmrrnnnnnnnnnnnniniiniiinnas [ oo ..01/01/2024 . [Cal | 100.0000 ... ...30,000 |... ..30,000 |[.. ...30,000 |.... ..07/01/2037 .
OHIO ST AIR QUALITY
677525-WV-5 .. 14.250% 11/01/39 ..oooovvviiiiiiiiiiiiiiii [ s ..01/00/2024 . [Paine Webber .........ccc. |oeeeeeeiiiiiiiiiinins |, 1,013,890 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |ooooeeeeieiieennn 0 feveeiiiiiiiiiens O e 0 s [V SO 0....... 1,000,000 ..11/01/2039 .
ROCHESTER MINN HEALTH CARE FAC SERIES B
771902-HC-0 .. |5.000% 11/15/34 ..08/08/2024 . |Paine Webber ... ..011,210 ... ... 943,866 .888,763 |.. ..883,198 |.... ..11/15/2034 .
SOUTHEAST ENERGY AUT
84136F-BB-2 .. |5.000% 05/01/53 .....evvvvieviiiiiiiiiiiiiiiiiiiinns [ eeeeens .. 10/17/2024 [RBC .ooooeeeeeieee e | 5,257,750 |.......... 5,000,000 |......... 5,376,850 |.......... 5,288,550 |...oooeeeiiiiiinn 0 fernennnnn (46,951) i 0 [, (46,951) [ 0....... 5,241,509 |0 s 16,151 |........... 16,151 |ooooeeeens 303,472 |..05/01/2053 .
TEXAS ST WTR DEV BRD SERIES A 4.000%
882854-J3-7 .. | 10/15/36 ...eevvvviiiiiiiiiiiiiiiiiiiieeeeeieeeeieiins [ e ..06/05/2024 . [Morgan Stanley ...........loeeeeeeeiieiiiiiiiins |, 1,008,510 |.......... 1,000,000 |......... 1,045,040 |.......... 1,084,209 |oevvvvviiiiennnn O et (909) | 0 e, (909) |-ooveeiieeeens 0....... 1,033,300 [.coeeeiiieien 0 fevnnees (24,790)......... (24,790).cvvvvnneee 25,667 |..10/15/2036 .
UAB MEDICINE FIN AUTH AL REVEN SERIES B2
902562-CD-7 ...]5.000% 09/01/33 ....eevvvvieieiiiiiiiiiiiiiiiiiiinns [ eeeees ..07/25/2024 . | Cantor Fitzgerald & Co |...cccoveeeeeiniiiins |oeeennis 2,676,070 |...........2,585,000 |......... 2,971,483 |.......... 2,723,151 | 0 [ (283,822) | 0 [ (23,822) oo 0....... 2,609,328 |.....oooeeeenl 0 e (23,289)].......... (23,259)).cccccnnnns 116,684 |..09/01/2033 .
WEST TRAVIS CNTY TX PUBLIC UTI 4.000% Merrill Lynch Pierce
95632C-DR-7 ...| 08/15/36 ....eevvveeeiiiiiiiiiiiiiiiiiiiiiceceeceeiins [ eeeees ..08/08/2024 . [Fenner ..........eeeeeeeeens ooreernnnnnnninnnnnns o, 997,710 |........... 1,000,000 |......... 1,058, 160 1,024,060 [...ovvvvveennnnnn 0 foeeeeeeen i (3,824) [ O e [E: 723} R, 0....... 1,020,236 |.....cccoeeeeen 0 feunnnnnnes (22,526)|.......... (22,526))............. 39,333 |..08/15/2036 .
WEST VIRGINIA ST HOSP FIN AUTH SERIES A First Union Capital
956622-N6-7 .. |5.000% 06/01/42 ......evvvvmmmmnnnnnnnnniniiniiinans [ ceeens ..08/08/2024 . [Markets .........coooeiiis v s 2,814,543 |...........2,750,000 [......... 3,112,175 3,039,760 |...oooovveeeeeenn O feveeeea (7,757) | 0 e, (7,757) |eeveevennninnnns 0....... 3,032,003 (217,461) (217, 461)|...eenees 94,722 ..06/01/2042 .
WISCONSIN ST HLTH & EDUCTNL FA SERIES A Merrill Lynch Pierce
977120-02-2 .. 14.500% 11/15/39 ..ooovvvvivnnininniiniiniiieneeeeees [ oo ..08/08/2024 . |Fenner .........cceeeeeees ooveeneieininnininnns |oeeeeeens 1,992,500 |.......... 2,000,000 |......... 2,188,660 2,148,683 |..........oooo 0 fonnnennnnnn (4,624)] 0 O e, (4,624) ].cccceeiennnnns 0., 2,144,060 (151,560) (151,560)]-.ccevnnnnnns 66,000 |..11/15/2039 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 185,426,739 191,849,601 189,988,604 42,615 0 190,031,219 (4,493,672) (4,493,672) 6,211,734 XXX
COREBRIDGE GLOB FUNDING SERIES 144A
00138C-AU-2 .. |5.750% 07/02/26 .....ceevvvvrnneiiiiinnieieciinnns | eeeees ..03/18/2024 .| NORTHERN TRUST COMPANY ...2,001,700 |.......... 2,000,000 |......... 1,998,000 ..1,998,308 |.. 1,998,444 |0 3267 e 3,267 |... .. 82,007 (..07/02/2026 .
AINMCO SERIES 2021~ .
00144G-AJd-0 .. |04/20/34 .oovvvniiiiiiiiiiiiiiiiineeeccinieeeees [ s ..02/14/2024 . |Bank of America ......... |oeeevveiiiiiiiiininns foviennennnns 672,459 |............. 680,000 |............ 665,720 |...ccvnnnnns 668,267 [....oevvvvneeenn 0 v 216 [ 0 e 216 | 0. 668,483 |...........eeen 0 ol 3,976 |l 3,976 oo 19,234 |..04/20/2034 .
AASET 2022 1 LLC SERIES 2022-1A CLASS A 144A
00255E-AA-9 .. |6.000% 05/16/47 .....cevvvvnvviviinnnniiiiinnnnnes e o 12/16/2024 . [Paydown .......covvvevrvnisfonnnnniiiiiinnnees [ 282,721 |eveennn 282,721 [ 238,320 |............ 239,212 [.oeviiiiieiee 0 e 3,509 [ 0 e 3,509 |.oooviiiinns [V PO 2.0 72 N | I AN [V (VN O 11,018 |..05/16/2047 .
007903-BF-3 .. | ADVANCED MICRO DEVICES ~ 3.924% 06/01/32 .. |....... .. 11/25/2024 . [ Chase .....ccceeveeiiiiiicn foovreiieiiiiiiens |, 629,304 |............. 670,000 |............ 666,039 |............ 666,408 |....evvvevveennnn 0 feeiiiiieinnnn802 [ 0 e 302 |ooeeiiiiieies (VN 666,710 |...eevveveennnnn 0 |eeeeens (37,406)......... (37,406)[.....ccuvee. 25,926 |..06/01/2032 .
AFFIRM INC SERIES 2022-A CLASS D 144A
008341-AD-3 .. |5.530% 05/17/27 .covvvvveiiiiiiiiiiiiiiieeeee [ | 05/15/2024 . [Paydown ........ccevvvvveees|oninniiiiinniiiins o, 245,000 |............. 245,000 |............ 244,969 |............ 244,990 | O e 10 [t 0 s 10 | [N . 245,000 [..oeeeneniinnns 0 fvviiiiiiiiiinns (1 O 0 ..05/17/2027 .
AIR LEASE CORP MTN SERIES MTN  2.875%
00914A-AJ-1 .. | 01/15/26 ..02/15/2024 . [BMO Capital Markets ... 543,375 |............. 570,000 |............ 545,946 .... 556,455 |.. 557,327 |.... ..(13,953)]...........(13,953)|... ..01/15/2026 .
00914A-AM-4 .. | AIR LEASE CORP MTN  1.875% 08/15/26 ....... |....... .02/15/2024 .|BMO Capital Markets ... .. 3,546,099 [...........3,865,000 |......... 3,430,199 . 3,581,685 |.. .. 3,595,422 |.... ..(49,328)[..........(49,323))... ..08/15/2026 .
ALABAMA POWER CO SERIES 20 A 1.450%
010392-FU-7 .. ]09/15/30 ..vvvniiiiiniiiiiiiiineecceiineeecenns [ e .. 11/25/2024 .| Chase ......ooeevvvnenvennns fovvvvnninineiiiiinns Jonennns 1,089,140 |...........1,305,000 |......... 1,083,602 1,116,838 |.oevvveeiiiiennn O 22,546 | 0 e 22,546 [.oooeiiiiinnnnns 0l....... 1,139,385 [..ooeeeieeeeeen 0 [ (50,245)].......... (50,245) e 22,654 |..09/15/2030 .
ALASKA AIRLINES 2020 TR SERIES 144A Redempt ion
01166V-AA-7 .. |4.800% 02/15/29 .....evvvviiiriniiiiiiniineeecinnn | e ..08/15/2024 .1100.0000 .....ovvvvvrnnnnns 156,777 156,777 ..02/15/2029 .
023135-BZ-8 .. | AMAZON COM INC ~ 2.100% 05/12/31 .. ..11/25/2024 . ....678,084 |.. .. 686,418 |.... ..05/12/2031 .
023608-AK-8 .. | AMEREN CORP  1.750% 03/15/28 ..11/07/2024 . |Various .... . 1,309,406 |.. ..03/15/2028 .
AMERICAN CREDIT ACCEPTANCE RE SERIES 2022- 4
02529X-AC-9 ...|CLASS C 144A  7.860% 02/15/29 .......ccvvvven | ennnnns .. 12/13/2024 . |Paydown .....eenviiviinnnnsfoeriiiieeeiiii e 89,766 |.............. 89,766 [............. 89,749 [......ceenens 89,752 [cuvevivvvinennn O o M e 0 [ 14 [ [V FORRRR 89,766 ..02/15/2029 .
AMERICAN CREDIT ACCEPTANCE RE SERIES 2022-2
02530B-AE-0 .. |CLASS C 144A  4.410% 06/13/28 .....ceevvvvnnn | ennnnns ..11/13/2024 .| Paydown .....oevvvvvinnnninsfoeriiniinieiiiins e 447,032 |............. 447,032 ............ 446,976 |............ 446,974 |.oevvneeiiinnnn O [ 88 e O e [S2: [V PO L7772 N | I N [V [V O 8,917 [..06/13/2028 .
AMERICAN CREDIT ACCEPTANCE RE SERIES 2022-2 First Union Capital
02530B-AG-5 .. |CLASS D 144A  4.850% 06/13/28 .....cevvvvvvnn | ennnnns ..08/02/2024 .| Markets .......ccoeevvvinnn |oerivnninniiiiiiiinns Jovieeneneens 357,834 |.............360,000 |............ 359,926 |.....ounnnn. 369,960 |...ooeveeeeeeennn O e 19 0 19 | [N FURR 359,979 |ooevvviiiii 0 s (2,145)|........... (2,145)fc0vvvnnnnnns 11,252 [..06/13/2028 .
AMERICAN HOMES 4 RENT SERIES 2014-SFR2 CLASS
02665U-AD-7 .. |D 144A  5.149% 10/17/36 ..evvvvvvvvnnnieeeiinnn | eees ..03/01/2024 .| Paydown ......eovrviiinnnnsfoeriininniiiiiiins e 365,000 |............. 365,000 |............ 369,848 |............ 366,106 [......ccvvvneeenn O Jovevnnnenn(1,906) e 0 e (1,108) [ 0 e 365,000 |.oooeeeeeeeeenl 0 [ [V [V O 4,698 ..10/17/2036 .
AMERICAN HOMES 4 RENT SERIES 2014-SFR3 CLASS
02665X-AE-9 .. |E 144A  6.418% 12/17/36 ....cevvvnvvviinnnnnnns] ceennns ..08/05/2024 . | Deutsche Bank ...362,745 ... ... 368,076 . 364,416 |.. ..362,912 |.... .. 12/17/2036 .
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ANCHORAGE CAPITAL CLO LTD SERIES 2022-24A
03331G-AJ-7 .. |CLASS D1 144A  8.217% 04/15/34 .............. | ....... ..05/10/2024 . [ Deutsche Bank .........co.oeeeeeeeiiiiiiniiinns |, 481,440 |............. 480,000 |............ 454,800 |............ 486,433 |....oooeeeen [V F, (207 S (VN F [0 [N . 486,228 |.....ovvnnnneee (VN F, (4,788)]........... (4,788)].ccccennnn 25,095 |..04/15/2034 .
ANTARES HOLDINGS SERIES 144A  3.950% MarketAxess Corporation
03666H-AC-5 .. |07/15/26 .....eevvveeeiieiiiiiiiiiiiiiiiiiieiieiiiiees [ ceeeens ..02/15/2024 .| e e | 232,083 |..coeeeennns 250,000 |..cceennnns 233,158 |.....oeeeeee 239,528 |....evunnnnnnnne [V 74 [V 526 |ooooiiiiieeenns [N . 240,055 |....oevennnnnnne (VN F, (8,002)]........... (8,002)]......ccvvnn 5,898 [..07/15/2026 .
ANTARES HOLDINGS SERIES 144A  2.750% SWBC NIKKO SECURITIES
03666H-AD-3 .. |01/15/27 .oeovvieiiiiiiiiiiiiiiiiiieeeeeeeeeeeieiiies [ e ..02/20/2024 . [AMERICA, ...ovvnnnniis oo o 351,100 [..evvvenneee 395,000 |..ceeennnns 341,750 [.eeeeneeee 359,126 |..oooeeeeeeenns (VN F 1,639 | [V F 1,539 |t (VN 360,666 |................ (VN F, (9,566)|........... (9,566)].....cccennnns 6,548 [..01/15/2027 .
ANTARES HOLDINGS SERIES 144A  7.950% SWBC NIKKO SECURITIES
03666H-AF-8 .. |08/11/28 .......evvveeniiiiiiiiiiiiiiiiiiiiiiiiiiiiias [ oo ..02/22/2024 . [AMERICA, ..o fooeeeniiieeenieiens o 1,630,481 |.......... 1,580,000 |......... 1,577,820 |......... 1,577,961 [oeveniiiinnnneee [V [0 A (VN LI PO 0....... 1,678,014 ...l (VN F, 52,467 |....cce... 52,467 |..eevvrnnnnne 66,992 |..08/11/2028 .
03740L-AD-4 .. | AON CORP AON GLOBAL HOLD  2.850% 05/28/27 |....... ..06/12/2024 . [P Morgan ......oooeveeeees ennnnnnnnnnninninnns o LYK VN 500,000 |...evvveees 458,614 |............ 465,647 ...l (VN FORURRRR 4,204 [onniniiiiinnns [V FRRR 4,204 oo [N FRRR 469,851 [..vvviiiinnnne [V R 879 |l 879 | 7,719 (..05/28/2027 .
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2
038779-AB-0 .. | 144A  3.237% 07/30/50 ...eevvvvvvrrrrrrirennnns [ oo ..07/31/2024 . |Bank of America .........|oeeeieeiiiiiieiinnns Joeeennnnid 698,110 |............. 744,000 |............ 658,443 |............ 663,147 [.vvvvviininnnnns (VN FORURRRR 8,310 |.ooeeeeeeees [V FRRR 8,310 |oevvvrrrininnnns 0. 671,457 ...l (VN FR 26,653 |........... 26,653 [...ovvvnnnns 18,129 [..07/30/2050 .
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2
038779-AB-0 .. | 144A  3.237% 07/30/50 ...eevvvvvvvriririvennnns [ oo ..07/30/2024 . [Paydown .........ccevvviiiii]enniniiiiniiiiennnns | 5,813 [ceeiiiiiiinnn 5813 5,144 [, 5,181 [ [V (X7 [V 632 |l (VN FRTRRR 5,813 |l (VN [V [V O 94 (..07/30/2050 .
ARBOR REALTY COLLATERALIZED LO SERIES 2021~
03880R-AA-7 .. |FL4 CLASS A 144A  6.074% 11/15/36 ..........|....... .. 12/16/2024 . [Paydown ........ccovvvveiiiieneiiiinniiiinninnns | 553,586 |......cee.n 553,586 [.....uvnnnnn 553,586 [....vuvnnnes 553,586 |.......ceeeennnn (VN [V [V O U SO [N FRRR 553,586 [.....uvuunnnnnne (VN [V (VN O 30,461 |..11/15/2036 .
ARES PRIVATE CREDIT SOLUTIONS Class A
04019A-AA-6 .. | 7.704% 04/09/33 ...ooovvvrriiiiiiiiiiiiiiieieee [ e ..11/20/2024 . [Direct .ooooeeeiiiieiiie e | 3,116,674 |........... 3,116,674 |......... 3,116,674 |......... 3,116,674 |cevvvvrrrinenns (VN [V [V O U SO 0l....... 3,116,674 |...........ol (VN [V [V O 161,910 |..04/09/2033 .
ARES PRIVATE CREDIT SOLUTIONS Class B
04019A-AB-4 .. |9.854% 04/09/33 ....oooeviiiiiiiiiiiiiiiiiiieieeeen [ e ..11/20/2024 . [Direct .ooooeeeeeiiieeei e e 1,133,336 [..evvvnnes 1,133,336 |......... 1,133,336 |......... 1,102,938 |........... 30,399 | [V (V) FRURRRR 30,399 [ooeiiiiiiinnnn 0l....... 1,133,336 [.ovvnnnnnnnnne (VN [V [V O 131,502 |..04/09/2033 .
ASHTEAD CAPITAL INC SERIES 144A  4.375% Bony/Barclays Capital
045054-AF=0 .. | 08/15/27 ...evvvvvivviiiiiiiiiiiiiiiiiieieieeeeniinans [ eeeees ..02/16/2024 . [INC evvvviiiiiiiiiiiiiiiii e e 1,322,149 |........... 1,385,000 |.......... 1,342,339 | 1,353,500 |evvvvvvrnnnnnnns (VN FORURRRR 1,008 | [V FORRRR 1,09 |ooeeeeeinnis 0l....... 1,354,504 |.ooovvvinnnnnns [V FORRR (32,445)|.......... (32,445))............ 31,307 |..08/15/2027 .
ATHENE GLOBAL FUNDING SERIES 144A  1.985%
04685A-3C-3 .. |08/19/28 .....evvvvviiiiiiiiiiiiiiiiiieeieeeeeeneeeans [ eeeees ..04/02/2024 . [Various ......ccooeeeeiies foeveeeiinineninnnnnns o, 5,476,582 |........... 6,355,000 |......... 5,340,583 |.......... 5,508,501 ...l (VN F, 41,408 [ooveiiiiiiiines (V) FRORRRR 4,408 [ 0l....... 5,549,903 [.....cccounnnnn (VN FOR (73,412)|......... (73,412) v 78,387 |..08/19/2028 .

ATHENE GLOBAL FUNDING SERIES 144A  1.730%

04685A-3D-1 ..

N s ..02/15/2024 . [Morgan Stanley .... .. 94,544 ... .. 105,000 ..10/02/2026 .

.. 98,829 |..

...99,118 |.... .(4,574)|........... (4,574)|...

05369A-AH-4 .. | 12/15/24 ...eviiiiiiiiiiiiieeciiee e [ e ..01/08/2024 . [Various .......cccceevvuns foerreiiiiiiinniiiiss foeeeenns 1,193,489 |.......... 1,200,000 |......... 1,364,316 |.......... 1,230,229 |...cceeees (VN F, (1,120)].ccceeeeees (VN (1,120) [ovvvenriiinnnnns 0l....... 1,238,109 [ooooeiinnnnns (VN FOR (44,620)......... (44,620) .. 12/15/2024 .
AVIATION CAPITAL GROUP SERIES 144A  1.950%

05369A-AL-5 .. B ..02/16/2024 . |BMO Capital Markets ... ..2,589,399 |........... 2,855,000 |.......... 2,495,749 |......... 2,617,228 |.. ..2,628,492 |.... ..(39,093)]..........(39,093)|... ..09/20/2026 .

First Union Capital

05369A-AP-6 .. | 10/25/28 .....cevvvvieiieiiiiiiiee e | e ..02/22/2024 . [Markets .......cccoooeviens feerniniiiiiiiis e 2,978,525 |.......... 2,880,000 |......... 2,854,742 |.......... 2,855,719 [..ovveeeeiinnes (VN R 7 [l [V A LA R 0l....... 2,856,436 [....uvvnnnnnnns (VN FOR 122,089 |......... 122,089 [..ovvvvvnnns 74,520 |..10/25/2028 .
AVIS BUDGET RENTAL CAR FUNDIN SERIES 2022-3A

05377R-FL-3 .. | CLASS B 144A  5.310% 02/20/27 .......ccvvcuns | eennne ..05/13/2024 . |Bank of America .. ..1,756,707 |.......... 1,780,000 ..1,779,833 |.... . (23,126) ..02/20/2027 .
BXMT 2020-FL3A 1MLIB+140BP 144 SE

05608X-AA-0 .. |FL3 CLASS A 144A  5.730% 11/15/37 ...cceeves|cnnnnne .. 12/16/2024 . [Paydown .......cccevvereiifornniniiiiiiiniiis e 1,385,891 [........... 1,385,891 1,385,891 [ooooiiiiinens (VN [V (VN O 69,185 |..11/15/2037 .
BX TRUST SERIES 22-FOX2 CLASS A2 5.358%

05610A-Al-8 .. | 04/15/39 ....evvviiiiiiiiiiiiec e [ e .. 12/15/2024 . |Paydown ........ccooeeveeiforeennnnnii s 419,482 ...t 419,482 , , , V23 | 0 e 419,482 |o.oeeeiiiinnns (VN [V (VN O 20,160 |..04/15/2039 .
BANK OF AVERICA CORP MTN SERIES L 4.183%

06051G-GC~7 .. | 11/25/27 ..ooooiiiiiiiiiiiiiiieceeciiieeeecciis | e ..02/15/2024 . [Millinium Advisors .....|occcoviiieniiniiss forieiiinnnns 87,188 [..oocennnes 90,000 |............. 91,699 |...oeeennnn. 91,008 [oevvvvrriiiinnns [V (1)) FUT [V (1) O (I IO 91,049 |.vviiiiinnnns (VN FR (3,862)|...0uvnnnnn [(1:1273)] R, 889 |..11/25/2027 .
BANK OF AMERICA CORP MTN SERIES GMTN

06051G-GR~4 .. | 3.593% 07/21/28 ....oovvveeieeeiiiiiieeeeeciiiee [ e ..10/17/2024 . Bank of America ......... |oceeiiiiiiiiiiiiiss foeeeinns 2,438,700 |........... 2,500,000 |......... 2,832,725 |.......... 2,677,534 ...l [V FRR (38,989).cevvvrrnnnnnnnns (VN R (38,989) [-ooeeeeiiennnn 0l....... 2,638,546 |.....c.eeennn. 0.t (199,846) ........ (199,846)[.....c0venee 111,533 [..07/21/2028 .
BANK OF AVERICA CORP SERIES MT SERIES N

06051G-HQ-5 .. | 3.974% 02/07/30 .covvvvvrreeiiiiiiiiiiiieeeeeeeeens [ e L. 11/07/2024 . [Various .......cccoeevvene feerreiiiiiiiiniiiins feeeennns 1,931,868 |.......... 2,000,000 |......... 1,861,700 |......... 1,878,993 |.vvieieeinnns (VN R 23,288 [ooeeeiiiiiiannns (VN 23,288 [ovveeeiiinnnns 0l....... 1,902,281 [...ovnnnnnnnnnns (VN FR 29,588 |........... 29,588 [...vvvvvnnnns 99,571 |..02/07/2030 .

BANK OF AVERICA CORP MTN  1.734% 07/22/27
..07/22/2027 .
..03/08/2037 .

06051G-J8-9 .. | ... ..02/15/2024 . [Bank of America
06051G-KL-2 .. | BANK OF AMERICA CORP  3.846% 03/08/37 .....|....... .. 11/25/2024 .
BATTALION CLO LTD SERIES 2019-16A CLASS AR
07133M-AF-3 .. | 144A  5.999% 12/19/32 ....

2,314,228
4,113,411 L

..2,515,000 |..
..... 4,570,000

..2,263,525 |..
3,850,956

..2,342,877 |. . (28, K .. (28,650)
224,616 |...

..02/13/2024 .| Chase ... ...890,819 |... ...890,000 .. 12/19/2032 .

. ...865,525
.. 1,185,000

. ...17,520 |...
......... 1,003,170

...(54,940)[...

084664-DA-6 .. | BERKSHIRE HATHAWAY FIN ~ 2.875% 03/15/32 .. ..11/25/2024 .| Chase ... ..1,057,127 |... ..03/15/2032 .
BERRY PETROLEUM CO LLC SERIES 144A  7.000%

08580B-AA-4 .. | 02/15/26 ...oeoniiiiiiaeiiiiiiiie e e ..12/26/2024 .|Call ~ 100.0000 ..... [o.eeereriimrininanns forneeianns 350,000 [..veveeennnen 350,000 |-..uvvveenns 339,150 , , L850 | 10,850 |ooeeennnnes 33,415 |..02/15/2026 .
BLACKBIRD CAPITAL AIRCRAFT SERIES 2016-1A

00228Y-AB-8 .. | CLASS A 144A  6.500% 12/16/41 ...cvvverreen | cneee .. 12/15/2024 . |Paydown ........ccoveeeeen fornennannn i 127,426 |............. 127,426 |............ 116,834 , , , 426 | 0 el 0 [V AU 2,8411..12/16/2041 .
BLUE OWL FINANCE LLC SERIES 144A  3.125%

09581J-AA-4 .. | 08/10/31 ..eveeieiiiiiiiiieiiiieeeeeieeee | e ..10/24/2024 . | Tax Free Exchange .......|occoviiiiieiiniiss foeeeens 3,964,580 |.......... 4,000,000 |......... 3,949,200 |......... 3,960,671 |...cvvvninnnn 0 fmieeaans 3,908 |...vviiiieiiis 0 foiienaans 3,908 |..oiiiiiinns 0f..cc.. 3,964,580 |...ccvveiennnnn (U SO (VN F (VN FORT 110,529 (..06/10/2031 .
BOISE CASCADE COMPANY SERIES 144A  4.875% Merrill Lynch Pierce

09739D-AD-2 ...| 07/01/30 uvvvereeiiiiiiiiiiiiiiiiiiieeiiiiiiieeee | e ..04/24/2024 . [Fenner .........ocoooovnvriforniniiiiiiiiiininns o, 201,850 [............. 220,000)............ 197,885 |............ 198,622 |...ooovveeennn. Ofcieiiaanns 840 [ooviiiiiin (O 840 |.ooorieiiennn Ofeeennn. 199,462 |.....oooeennnnn. 0 fieiiennns 2,388 | 2,388 |...oovvennn 8,729 ]..07/01/2030 .
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09857L-AR-9 .. |BOOKING HOLDINGS INC ~ 4.625% 04/13/30 .....[....... ..02/13/2024 . [Various ......oooeveeiies foevennieiinennnnnnnns o, 2,142,236 |.......... 2,180,000 |......... 2,180,706 |.......... 2,180,459 |...............L [V [R15)] I [V (G5 O 0l....... 2,180,445 [..ovvvinnnnnnns (VN FOR (38,208)|......... (38,208)..cvvvvrnnnns 34,132 |..04/13/2030 .
BRITISH AIR 20 1 A PPT SERIES 144A  4.250% Redempt ion
T1044M-AA-4 .. | 11/15/32 wovvvviiiiiiiiiiiiiiiiiiiiiiniiiiiiiiiins | e .. 11/15/2024 .1100.0000 .......covevreeies e e 67,131 [oeeeeeenns 67,131 |eeverrnnns 63,907 [.evvnnnnnn 64,205 [.oovvviiiiiinnns [V L3 I PO [V L3 I [V FORRRR 64,346 |................ (VN FORRRR 2,786 |............ 2,786 [ooeeeeeennnn 1,783 1..11/15/2032 .
BROADCOM CRP CAYMN FI SERIES Wl 3.500% Citigroup Global

11134L-AR-0 ..

11135F-AQ-4 ..
11135F-BH-3 ..

11135F-BR-1 ..
12008R-AP-2 ..
12434E-AA-8 ..
12434F-AA-5 ..
12513G-BF-5 ..
12551A-AC-9 ..
12563L-AS-6 ..
12565C-AA-3 ..
12565C-AA-3 ..
12565K-AE-7 ..
12565K-AG-2 ..

12567N-AA-7 ..
125896-8P-4 ..

12591Y-8D-6 ..
12502P-BH-5 ...
12502R-BJ-7 ...
12507F-AC-4 ..
12624N-AC-4 ...
126438-AA-8 ..
12656P-AC-0 ..
12656P-AC-0 ..
12658Y-AA-3 ..
126650-BS-8 ..

126650-CY-4 ..

01/15/28 ...

BROADCOM INC SERIES Wi
BROADCOM INC SERIES 144A

4.150% 11/15/30 ..
2.450% 02/15/31

BROADCOM INC SERIES 144A  4.000% 04/15/29
BUILDERS FIRSTSOURCE INC SERIES 144A

4.250% 02/01/32
BX TRUST SERIES 2021-RISE CLASS A 144A

74.700% 11/15/36 «.vvveeeeeiiiieceie
BX TRUST SERIES 2021-CIP CLASS A 144A

921.000% 12/15/38 .oeeneniiiieeeeiieeees
COW LLC CDW FINANCE ~ 3.250% 02/15/29 ......

CIFC FUNDING LTD SERIES 2017-1A CLASS B 144A
6.579% 04/23/29
CLI FUNDING LLC SERIES 2020-3A CLASS A 144A
2.070% 10/18/45
CIM TRUST SERIES 2021-NR2 CLASS A1 144A
5.568% 07/25/59
CIM TRUST SERIES 2021-NR2 CLASS A1 144A
5.568% 07/25/59
CLI FUNDING LLC SERIES 2022-1A CLASS A1 144A
2.720% 01/18/47
CLI FUNDING LLC SERIES 2023-1A CLASS A 144A
6.310% 06/18/48
CIM TRUST SERIES 2022-R2 CLASS A1 144A
3.750% 12/25/61 ..evveeeeiiiiee
CMS ENERGY CORP  3.600% 11/15/25
COMM MORTGAGE TRUST SERIES 2014-UBS3 CLASS
AM - 4.012% 06/10/47
COMM MORTGAGE TRUST SERIES 2014-UBS6 CLASS
AM - 4.048% 12/10/47
COMM MORTGAGE TRUST SERIES 2014-CR21 CLASS
AM - 3.987% 12/10/47
CREDIT SUISSE MORTGAGE TRUST SERIES 2019-
RP10 CLASS A1 144A  32.057% 12/26/59
COMM MORTGAGE TRUST SERIES 2012-LTRT CLASS
A2 144A  3.400% 10/05/30
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-NET
CLASS A 144A  2.257% 08/15/37 .
CREDIT SUISSE MORTGAGE TRUST SERIE
RPL3 CLASS A1 144A  5.690% 03/25/60
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-
RPL3 CLASS A1 144A  5.690% 03/25/60 ...
COLT FUNDING LLC SERIES 2021-6 CLASS At
1.907% 12/25/66
CVS PASS THROUGH TRUST SERIES 144A
01/10/32 ...

7.507%

CVS HEALTH CORP  4.780% 03/25/38

..04/02/2024 .

..04/02/2024 .
.. 11/25/2024 .

..02/27/2024 .

..07/31/2024 .

..01/25/2024 .

01/25/2024 .

..01/04/2024 .

02/26/2024 .

..12/18/2024 .

..08/07/2024 .

..08/01/2024 .

12/18/2024 .

..12/18/2024 .

..12/01/2024 .
..03/18/2024 .

..08/05/2024 .

..12/01/2024 .

..11/01/2024 .

..08/01/2024 .

..12/01/2024 .

12/01/2024 .

..08/07/2024 .

..08/01/2024 .

..12/01/2024 .

..12/10/2024 .

.. 11/07/2024 .

Markets ....
Citigroup Globa
Markets ....
Chase .
Bony/Barclays Capital
Inc

Morgan Stanley

JP Morgan

JP Morgan
STIFEL, NICOLAUS AND
COMPANY,

Paydown

Paydown

Goldman Sachs & Co

Paydown

Paydown

Paydown ......ceveeuieennnns
Paydown
Bank of New York
First Union Capital
Markets

Paydown

Paydown

Paydown

Paydown

Paydown ....

Goldman Sachs & Co

Paydown ....

Paydown
Redempt ion

100.0000 ...
MarketAxess Corporation

......... 1,740,364

............ 245,004
......... 2,084,130
......... 5,381,513
............ 596,253

............ 330,000

......... 1,708,086

......... 1,285,000

............ 381,561

............ 250,853

............ 179,546

... 21,769 |...

... 79,348 |...

.. 1,775,000

..... 2,635,000

.......... 1,840,000
............. 275,000
........... 2,109,177
........... 5,460,000
............. 660,000

............. 330,000

........... 1,825,000

........... 1,285,000

.. 184,413

............. 383,358

............. 250,853

...79,348

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

..3,325,000 |..

2,452,737

......... 1,728,864
............ 232,807

2,025,469

5,275,725
............ 570,408
............ 329,835

............ 145,064

..100,758

............ 199,240

.2,724.212 |..

.......... 1

......... 2,

......... 5,

,749,367

233,916
070,567
460,000
587,544
329,883
147,614

120,893

374,565

L 27,133 ).

217,474

199,306

.94,945 |..

.0 L5175

.0 ..59,028
................. 0f..eeeeee 2,400
................. 02,202
................. 0f..eeeene 2,805
................. [V R
................. 0fiinnnnnn 285
................. 0 [ 117
................. 0f..........11,886
................. 0 fienennni212
................. 0fiene......898
................. 0f...........9,860
................. 0 fiiiieennn @2
................. 0fiinnn... 956
................. 0f.ieeen 2,116
................. 0f.........3,610
................. 0f..........36,022
................. 0 fiiennnnnn. 567
................. (V) RN
................. 0fienn..... 384

1,751,757
........... 236,209
2,073,372
........ 5,460,000
........... 587,779

........... 330,000

........ 1,825,000

........ 1,285,000

..2,833,862 |.

...271,769 |....

........... 250,853

...93,933 |....

........... 199,335

. (52,1795)

.(4,352)[....

.46,785 |.
......... (11,393)[......... (11,393)
............ 8,885 |............8,885
........... 10,758 |...........10,758
......... (78,488)|......... (78,488)
............ 8,474 |............8,474
................. [\ R
................. [\ R
............ 2,038 |............2,038
................. [\ R
................. [\ R
................. [\ R
................. [\ R
........... (6,043)|...........(6,043)
........ (116,914)[........ (116,914)
................. [\ |
................. [\ |
................. [\ |
................. [\ |

............ 6,748

(52,175) ...

... (4,352)f...
.46,785 |.

..01/15/2028 .

.. 11/15/2030 .
..02/15/2031 .

..04/15/2029 .

..02/01/2032 .

.. 11/15/2036 .

..12/15/2038 .

..02/15/2029 .

..04/23/2029 .

..10/18/2045 .

..07/25/2059 .

..07/25/2059 .

..01/18/2047 .

..06/18/2048 .

.. 12/25/2061 .
.. 11/15/2025 .

..06/10/2047 .

.. 12/10/2047 .

.. 12/10/2047 .

.. 12/26/2059 .

..10/05/2030 .

..08/15/2037 .

..03/25/2060 .

..03/25/2060 .

.. 12/25/2066 .

..01/10/2032 .

..03/25/2038 .
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Bony/Barclays Capital
126650-DK-3 .. | CVS HEALTH CORP  4.125% 04/01/40 ........... | ..ccce. .. 11/07/2024 . Incy ......... Y ...... p ......................................... 486,774 |....oueeeeee 600,000 |............ 549,849 |............ 552,816 |......coeeeennn (VN F 1,672 |oveeiiiiiiiiees [V F 1,672 [oeeeiiiiininns [N . 554,488 |................ (VN A (67,714)|......... (67,714)]..ccccenns 27,294 ..04/01/2040 .
CAL FUNDING IV LTD SERIES 2020-1A CLASS A
12807C-AA-1 .. | 144A  2.220% 09/25/45 ......cooeeeeeeinnnniiiii ] e .. 12/25/2024 . [Paydown ........cceevveiiiiioiiiiiiiiiiiis | 120,722 [euvvvvnnnnnne 120,722 ...l 117,890 |............ 120,856 |...ooevvinennenn O fennnnnnnn 8,866 | 0 [ 8,866 [oeeeiiiiiii 0 [ 129,722 |l (VN (1 O [V O 1,568 |..09/25/2045 .

141312-AA-6 ..

141312-AA-6 ..
141781-CB-8 ..

14317H-AF-8 ..
14318M-AG-4 ..
14448C-AY-0 ..
14687E-AE-0 ..

1485501-AA-4 ..
150890-AN-4 ..

150890-AX-2 ..

150890-AY-0 ..

161175-BJ-2 ..

161175-BV-5 ..

164110-AG-6 ..

165167-DF-1 ..

17181K-AA-8 ..
172067-L-9 ..

172967-ME-8 ..
172967-WP-3 ..

172067-M8-7 ..

172067-NS-6 ..

173220-AZ-9 ..

17327R-AA-8 ..

18452L-AG-3 ..

18452L-AG-3 ..

19424K-AD-5 ...

19425M-AD-0 ..
20030N-DV-0 ..

CARBONE CLO LTD SERIES 2017-1A CLASS A1 144A
6.256% 01/20/31
CARBONE CLO LTD SERIES 2017-1A CLASS A1 144A
8.256% 01/20/31 +veoveeeeeeeeeeeeeeeeeeeeninn
CARGILL INC SERIES 144A  4.750% 04/24/33 .
CARMAX AUTO ONNER TRUST SERIES 2022-2 CLASS
C 4.260% 12/15/27
CARMAX AUTO ONNER TRUST SERIES 2022-3 CLASS
C 4.980% 02/15/28 ..
CARRIER GLOBAL CORP SER
03/15/34
CARVAL CLO LTD SERIES 2021-1A CLASS B 1444
6.629% 07/20/34
CASTLELAKE SECD AVIATION

CELANESE US HOLDINGS LLC  6.330% 07/15/29
CELANESE US HOLDINGS LLC  6.550% 11/15/30

CELANESE US HOLDINGS LLC ~ 6.700% 11/15/33

6.500% 07/31/36

CHARTER COIN OPT LLC CHP SERIES Wl 3.750%
R
CHARTER COINI OPT LLC CHP  3.700% 04/01/51
CHENIERE ENERGY PARTNERS  4.500% 10/01/29
EXPAD ENERGY CORP SERIES 1444  5.500%
T S
CIM TRUST SERIES 2023-R2 CLASS A1 1444
5.500% 08/25/64
CITIGROP ING

4.075% 04/23/29 .

CITIGROUP INC
CITIGROUP INC

3.980% 03/20/30 .
4.412% 03/31/31 .

CITIGROUP INC ~ 2.572% 06/03/31

CITIGROUP INC ~ 4.658% 05/24/28 .
CITIGROUP COMMERICIAL MORTGAGE SERIES 2014-
GC21 CLASS B 4.328% 05/10/47
CITIGROUP MORTGAGE LOAN TRUST SERIES 2019-
RP1 CLASS A1 144A  3.500% 01/25/66
CLEAR CREEK CLO LTD SERIES 2015-1A CLASS AR
1440 6.079% 10/20/30
CLEAR CREEK CLO LTD SERIES 2015-1A CLASS AR
1440 6.079% 10/20/30 .
COLLEGE AVE STUDENT LOANS S

CLASS C 144A  2.920% 07/25/51 ...............
COLLEGE AVE STUDENT LOANS SERIES 2023-B

CLASS C 144A  7.580% 06/25/54 ...............
COMCAST CORP  1.950% 01/15/31 ...............

.02/13/2024 .

..01/22/2024
.. 11/25/2024 .

..08/02/2024 .

..08/02/2024 .

..02/21/2024 .

..08/15/2024 .

.. 12/15/2024
..02/22/2024 .

04/02/2024 .

.. 11/07/2024 .

11/25/2024 .

..02/08/2024 .

..02/26/2024 .

11/21/2024 .

..12/25/2024 .
.11/07/2024 .

.. 11/07/2024 .
11/07/2024 .

.. 11/07/2024 .

..01/04/2024 .

..11/01/2024 .

12/01/2024 .

..02/13/2024 .

01/23/2024 .

..12/25/2024 .

09/12/2024 .
.. 11/25/2024 .

. | Paydown .

. | Paydown

BREAN CAPITAL LLC ...

Chase ....
First Union Capita
Markets
First Union Capital
Markets ....

Tax Free Exchange
Citigroup Global
Markets

Goldman Sachs & Co ....

Goldman Sachs & Co

Goldman Sachs & Co

Various

Paydown ....

JP Morgan ..
MarketAxess Corporation

Deutsche Bank ..
MarketAxess Corporation

SUSQUEHANNA F INANCI AL
GROUP LL ...

Paydown ......ceveeuieennnns
Paydown ..
BMO Capital Markets ....
Paydown ....

...912,787 |...

............ 344,458

......... 1,572,826

... 154,203 ...
15,421 ...

............ 109,880
......... 3,739,287

......... 3,474,745

............ 216,191

............ 297,878

...444,987 |...
...488,085 |...

......... 1,058,244

......... 1,206,000

... 144,327 |...

............ 643,148

...150,275 |...

............ 493,500
......... 2,179,317

...831,167 |...

866,907 |...
1,457,925 |...

..1,108,631 |...

.. 910,592

..... 1,215,000
............. 645,000

... 830,000

............. 345,000

1,570,000

.. 154,293

............. 105,000
3,600,000

........... 3,630,000

............. 230,000
............. 300,000

... 444,087
... 500,000

900,000
.. 1,500,000

1,200,000

..... 1,125,000

........... 1,205,000

.. 144,327

............. 642,506

.. 150,275

............. 470,000
........... 2,575,000

......... 1

......... 3,
......... 3,

... 804,202

...827,922

344,458

,530,750

.. 152,299

727,951

437,840

212,541

292,562

....438,198
...582,125

980,460

,415,970
, 137,646
,109,292
, 147,386

.. 136,524

631,262

.. 147,645

462,283

,192, 121

644,948

............ 344,458

,538, 106

............ 100,908

,727,403

,487,271

............ 214,256

............ 293,410

,146,975

,192,995

............ 634,671

............ 462,467

.......... 2,246,568

,211,658 |.

. 828,204 |..

... 947,206 |..
,424,904 |..

1,115,523 |..

. 137,838 |..

................. 0 fiinnnennnnn 19
.0
................. [V SR
................. 02,044

1,211,921

........... 644,967

........... 344,458

........ 1,541,050

.......... 101,028

........ 3,718,920

........ 3,516,183

1,152,259

........ 1,205,000

........... 463,120
........ 2,283,655

939,969 |....
1,432,345 |....

..1,115,5683 ...

.. 144,327 |....

..899,146 |....

...67,218 |....

..828,547 |....

..154,203 |....
14,479 |

...1,701

....1,570

. (94,015)

. (50,706)]....

. (73,062)]....
...25,580 |....

.(6,922)[....

....1,701
....1,570

....2,626

.. (50,706)...

.. (73,062)f...
...25,580 |...

. (94,015)

....8.474

..(6,922)[...

............ 236,090 |..

............ 174,316 |..

..01/20/2031 .

..01/20/2031 .
..04/24/2033 .

.. 12/15/2027 .

..02/15/2028 .

..03/15/2034 .

..07/20/2034 .

..07/31/2036 .
..07/15/2029 .

.. 11/15/2030 .

11/15/2033 .

02/15/2028 .

..04/01/2051 .

..10/01/2029 .

..02/01/2026 .

..08/25/2064 .
..04/23/2029 .

..03/20/2030 .
..03/31/2031 .

..06/03/2031 .

..05/24/2028 .

..05/10/2047 .

..01/25/2066 .

..10/20/2030 .

..10/20/2030 .

..07/25/2051 .

..06/25/2054 .
..01/15/2031 .
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CONT INENTAL RESQURCES SERIES Wi 4.375%
212015-AS-0 .. |01/15/28 ..o [ e ..02/16/2024 . ..5,550,000 |......... 5,404,761 . 5,404,761 |.. ..5,404,761 |.... . (77,760)].... ... 145,688 [..01/15/2028 .
21871N-AB-7 .. | CORECIVIC INC ~ 8.250% 04/15/26 . ..03/12/2024 . [Cal | 104.3750 . .900,000 |.. .907,965 |.. . 906,649 ..905,676 |. .(5,676)|. . 69,694 [..04/15/2026 .
22160K-AQ-8 .. | COSTCO WHOLESALE CORP  1.750% 04/20/32 ....|....... |.. 11/25/2024 . [ Chase .... .. 1,310,000 |......... 1,105,274 |......... 1,130,346 |. .. 1,147,313 |.... . (69,930) .. 25,218 [..04/20/2032 .
CREDIT ACCEPTANCE AUTO LOAN TR SERIES 2022- First Union Capita
22534L-AA-0 .. | 1A CLASS A 144A  4.600% 06/15/32 ...........|....... ..08/05/2024 . [Markets .........coooeeiis v s 1,424,812 |........... 1,430,680 |......... 1,430,358 |.......... 1,430,483 |..oovvvvieienns [V 47 | (VN L P 0....... 1,430,530 [....oennnnnnnnee (VN F, (5,719)[c.evvveennn (5, 719) et 42,229 |..06/15/2032 .
CREDIT ACCEPTANCE AUTO LOAN TR SERIES 2022-
22534L-AA-0 .. | 1A CLASS A 144A  4.600% 06/15/32 . ..07/15/2024 . [Paydown ... ...150,320 |... .... 169,320 .... 150,284 . 159,298 |. 0 ..06/15/2032 .
22788C-AA-3 .. | CROWDSTRIKE HOLDINGS INC ~ 3.000% 02/15/29 ..08/01/2024 . [ SUMRIDGE PARTNERS LLC . ... 232,375 |... ... 260,000 ... 223,719 . 225,429 |.. .. 3,505 |.... ..02/15/2029 .
DB MASTER FINANCE LLC SERIES 2019-1A CLASS
233046-AL-5 .. | A23 144A  4.352% 05/20/49 ................o el |l 05/09/2024 . | CLARKE + CO .oovvvvvveees Joveieiiieiieieeeeeens | 1,660,937 |........... 1,761,975 |......... 1,662,953 |......... 1,671,447 (17,566) ..05/20/2049 .
DB MASTER FINANCE LLC SERIES 2019-1A CLASS
233046-AL-5 .. | A23 144A  4.352% 05/20/49 ...........coooeeiis | oeenn ..02/20/2024 . [Paydown .........ccevvviiiii]oeniiniiiiiininiinnns | LK RN LNCHK] I 4,353 [ 4,376 [cunnnninnnnnnnnnn 0 o237 [ O 287 | 0 e 4813 [ 0 [ [V [V O 50 |..05/20/2049 .
DB MASTER FINANCE LLC SERIES 2021-1A CLASS Bony/Barclays Capital
233046-A0-4 ...| A2I1 144A  2.493% 11/20/51 ..evvvvviviiinnnins [ oo | 05/09/2024 .| INC wevvvvviiiiiiiiiiiiiiiii e e 1,175,320 [....onnnnnn 1,344,063 ......... 1,156,137 |......... 1,472,796 v (VN F, LT (V) FRURRRR 14,484 ...l 0l....... 1,187,279 |l (VN FOR (11,959)......... (11,959) [..evvvvnnnnns 15,823 [.. 11/20/2051 .
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
233046-A0-4 ...| A211 144A  2.493% 11/20/61 ..evvvvininninininn [ eeees ..02/20/2024 . [Paydown .........ccevvviiiii]eniiniiiiiiiininnnns e 3438 [ 3438 .. 2,957 [counnnnnnnnnns 2,999 |ovieiiiiiiiinns [V 438 [ [V 438 oo (VN FRTRRR 3,438 [ (VN [V [V O 211..11/20/2051 .
DTE ELECTRIC CO SERIES C  2.625% 03/01/31
23338V-AN-8 .. | ... ..11/07/2024 .| JP Morgan .. .. 1,065,365 |.......... 1,200,000 |......... 1,083,708 |......... 1,068,117 |.. ,081,731 ..03/01/2031 .
DTE Redempt ion
23346T-AA-9 .. |03/01/32 eovveeiiiiiiiiiiiiiiieieeee e ..09/01/2024 .1100.0000 ......cceveeeeeies e e 95,160 [..cooeeennnnn 95,160 |.evvvrnnnnns [ VLT 95,116 [ooevvverninennns [V 51 |l (V) 3 PO [V FORRRR 95,167 ..03/01/2032 .
DARLING INGREDIENTS INC SERIES 144A
237266-AJ-0 .. |6.000% 06/15/30 .. ..04/29/2024 . [Various .... .. 440,000 ... 426,919 ..06/15/2030 .
DELL EQUIPMENT FIN SWBC NIKKO S
24702C-AJ-3 ...|CLASS C 144A  4.740% 07/22/27 ......cccoeeeii | oeennn ..08/05/2024 . [AMERICA, ...ovvvniiii foeeeeeeeeeeeeeeens o, 348,223 ..ot 350,000 |............ 349,923 |............ 349,954 |....ovvnnnnnnnnnn [V LI (V) LI PR [N FRRR 349,965 |..oevvvviinnnns (VN FR (1,782) .. (1,782)].cccceennnn 10,323 [..07/22/2027 .
DELL EQUIPMENT FINANCE TRUST SERIES 2023-2
24703G-AC-8 .. | CLASS A3 144A  5.650% 01/22/29 ... [ ..08/05/2024 . |Bank of America .. ... 649,000 ....648,960 . 648,956 |. ..648,946 |.... L0 L4769 | 4,769 |... ..01/22/2029 .
247037-AD-8 .. |DELL INT LLC EMC CORP  6.020% 06/15/26 .. ..01/04/2024 . | Goldman Sachs & Co .550,000 |.. .580,562 |.. . 568,193 ..568,039 |. 0 .(7,820)|. .(7,820) ..06/15/2026 .
24703T-AE-6 .. |DELL INT LLC EMC CORP  4.900% 10/01/26 ... |....... ..03/06/2024 . [ Various 1,786,854 |.......... 1,800,000 , 1,918,345 |.. ..1,910,185 |.... L0 (123,331)]........ (123,331) 38 193 1..10/01/2026 .
24703T-AF-3 .. |DELL INT LLC EMC CORP  6.100% 07/15/27 ... |....... ..06/18/2024 . [HSBC ..o e e 2,262,612 |........... 2,200,000 |......... 2,560,501 |.......... 2,413,284 2,384,833 |l [V A (122,221)]........ (122,221) v 124,881 ..07/15/2027 .
Citigroup Global
25278X-AN-9 .. | DIAMONDBACK ENERGY INC ~ 3.500% 12/01/29 .. |.......|.. 04/23/2024 . [Markets ........cccooeeiis onnnnnnnnns s 1,329,797 |.......... 1,460,000 |......... 1,359,582 |.......... 1,377,598 |oevvviiiiiiiens (VN F 3,860 |..ooooeeeeinenns [V F 3,860 |..eeevvrernnnns 0....... 1,381,453 [...eennnnnnnnnee (VN A (51,656)|......... (51,656)...cevvnnnene 20,440 |..12/01/2029 .
DIRECTV HOLDINGS FING SERIES 144A  5.875%
25461L-AA-0 .. | 08/15/27 .o [ e ..08/01/2024 . [Various .......coooeveevens foveieeeninnnnnninnns o, 75,500 [.ooeieiiinnns 80,000 |............. 71,301 [ AT 7 [V 351 [ [V BT | [V F 72,282 |ooooiiiiiiins (VN F, 3,218 e 3,218 oo 2,631 ..08/15/2027 .
DOMINOS PIZZA MASTER ISSUER SERIES 2018-1A
25755T-AK-6 .. |CLASS A2I1 144A  4.328% 07/25/48 ...........|[....... ..08/02/2024 . [ Chase ......ccoeeevviiicinn foveeniiiineieienenns e, 1,313,872 [........... 1,338,818 |......... 1,306,184 |......... 1,315,778 |ovvviiiiiiiiis (VN F 2,671 |, [V F 2,671 |oeeiiiiininnns 0....... 1,318,445 |................ (VN F, [ER7K)] R— [CR74:)] 45,068 |..07/25/2048 .
DOMINOS PIZZA MASTER ISSUER SERIES 2018-1A
25755T-AK-6 .. |CLASS A2I1 144A  4.328% 07/25/48 ...........|[....... ..01/25/2024 . [Paydown ........ccevvvviiiis]oniiniiiiinniis e, KRk A KRk R 3,446 |...oovnnnnnnne 3472 | [V [ 1 PO (VN [ 1 R (VN F 3,533 [ (VN (1 O [V O 38 1..07/25/2048 .
DRYDEN SENIOR LOAN FUND SERIES 2020-85A
26246B-AS-3 .. |CLASS DR 144A  8.109% 10/15/35 ............o.| .ot ..02/14/2024 . |Bank of America .........|oeeeeeiiiiiiiiiinnns Joeeeninnnns 202,917 |oeeeeeeeens 300,000 |.....cceunn. 205,230 ..10/15/2035 .
Merrill Lynch Pierce
26442C-AY-0 .. | DUKE ENERGY CAROLINAS ~ 2.450% 08/15/29 ....|....... ..10/24/2024 . [Fenner ... ...364,984 |... ... 400,000 .... 353,744 . . ..08/15/2029 .
26442C-BA-1 .. | DUKE ENERGY CAROLINAS ~ 2.450% 02/01/30 ... |....... ..11/07/2024 .| JP Morgan ...358,651 |... ... 400,000 ... 350,005 ) L0 .(2,648)|...........(2,648)|... ..02/01/2030 .
26442C-BG-8 .. | DUKE ENERGY CAROLINAS ~ 2.850% 03/15/32 ....|....... ..11/25/2024 . [ Chase .....ccceeeeieiciecees fooveenennnnnnnnnns | 873,630 ...l 995,000 ...l 914,942 [l 925,081 i 0 [ 6,669 [t O | 6,669 ol O 931,701 |l (VN A (58,071)|......... (58,071) ..03/15/2032 .
ERAC USA FINANCE LLC SERIES 144A  4.600%
26884T-AV-4 .. | 05/01/28 ..02/26/2024 . | Goldman Sachs & Co .. ..2,631,582 |.... . (40,264)|......... (40,264)|... ..05/01/2028 .
26884U-AC-3 .. |EPR PROPERTIES ~ 4.750% 12/15/26 .. ..02/15/2024 . [Morgan Stanley . ...70,211 | .(3,034)|. .(3,034) ..12/15/2026 .
26884U-AD-1 .. |EPR PROPERTIES ~ 4.500% 06/01/27 ..02/16/2024 . | Chase .. 3,413,535 |.... (120,700) (120,700)|.... ..06/01/2027 .
EQM MIDSTREAM PARTNERS L SERIES 144A
26885B-AF-7 .. |6.000% 07/01/25 .....evvvvmnnnninnninnniiiiininnnnns [ e e 12/30/2024 . [Cal | 100.0000 ... ...99,683 |.... ..07/01/2025 .
EDUCATION FUNDING TR
28141P-AA-3 .. | A 144A  2.790% 07/25/41 .ooovvvvveiiiiiinii oo ..12/25/2024 . [Paydown .............ceeee. 23,830 |ooeiiiiiiinnns (VN (V1 PO [V O 350 |..07/25/2041 .
EDVESTINU PRIVATE EDUCATION LO SERIES 2022-A
28165A-AA-7 .. |CLASS A 144A  5.250% 11/25/40 ..........ooooo [t |s 12/25/2024 . [Paydown .................... 94,435 |.......eeeeeeee [\ [\ P [ 2,663 |..11/25/2040 .
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ELFI GRADUATE LOAN PROGRAM L SERIES 2022-A
28628C-AA-4 .. |CLASS A 144A  4.510% 08/26/47 ......evvvvevnn | eeeeenn .. 12/25/2024 . [Paydown .........coeevviiiii]oiiiiiiiiiiiis e 57,139 [cevveniiinnnns 57,139 ..ot 57,137 [ 57,139 [ceveiiiiiiiiinns (VN L O [V F L A [V F 57,139 | (VN (V1 O [V O 1,332 [..08/26/2047 .
ENABLE MIDSTREAM PARTNER  4.400% 03/15/27 Toronto Dominion
202480-AK=6 .. | .evvrrrrriiiiiiiiiiiriiene e [ e ..02/16/2024 . [Securities .......ccccevns]orrrnriinnnniiinnnns o, 2,523,230 [..cunnnnn 2,590,000 |......... 2,580,884 |.......... 2,589,952 [....evuvinnnnnnee [V (3] PO (VN (1] S 0....... 2,589,951 |l (VN A (66,721)|......... (66,721)]....cccnnnnn 49,383 |..03/15/2027 .
ENDEAVOR ENERGY RESOURCES LP SERIES 144A
20260F-AE-0 .. |5.750% 01/30/28 .....eevvvveiiiiiiiiiiiiiiiiiiiiiins [ eeees ..04/10/2024 . [Various .......coooveeeeins Jooereneinninninninnns o, 620,775 |...ovvvnnnee 610,000 |............ 599, 112 [ouvveeneeee 599,779 |.ooeeiiiiiiiis [V (77 [V (-7 (VN 600,406 |................ (VN F, 20,369 [...ceeennn 20,369 [..eevvnnnnnne 24,391..01/30/2028 .
ENERGY TRANSFER OPERATNG ~ 5.500% 06/01/27
20278N-AN-3 .| ... ..06/12/2024 . [Mitsubishi Securities . |. ..1,003,530 |.......... 1,000,000 |......... 1,176,770 |......... 1,094,301 |.. L0 .(12,959)]... ...(12,959) |... ..1,081,341 (77,811)]... ..06/01/2027 .
ENEI
20280H-AA-0 .. | 7.100% 10/14/27 ..eevennn [ e ..11/07/2024 .| JP Morgan .. 423,997 |... 400,000 |............ 421,317 ... 418,031 |.. 0. ..(3,816)]... ...(3,816) ... 414,216 [ooeveviiiininnnn 0 | 9,782 [, 9,782 |... ..10/14/2027 .
20364G-AN-3 ...|ENTERGY CORP  1.900% 06/15/28 . ..11/07/2024 .| JP Morgan .. 1,184,011 ).......... 1,300,000 |......... 1,295,476 ..1,297,707 |.... (113,69%)........ (113,69)... ..06/15/2028 .
EXETER AUTOMOBILE RECEIVABLES SERIES 2022- SA First Union Capital
30166Y-AE-2 .. |CLASS C  5.300% 09/15/27 ....evvnnnnnnnna | eeeens ..08/08/2024 . [Markets ...386,531 ... .... 387,000 .... 387,166 ..386,997 |.... ... (466)].... ..09/15/2027 .
30212P-BE-4 .. |EXPEDIA GROUP INC ~ 0.000% 02/15/26 .........[....... ..08/26/2024 . | Goldman Sachs & Co ...853,398 |... ...910,000 ... 920,282 . 910,000 |.... . (56,602)].... ..02/15/2026 .
BNY/Suntrust Capital
30225V-AR-8 .. |EXTRA SPACE STORAGE LP  5.900% 01/15/31 .. |....... ..04/08/2024 . [Markets, ......oooooviiiiis loniiinnnn e 393,713 |.eeeeeees 385,000 ..o 383,891 [...eeneeeee 383,891 | [V 59 |l (VN 59 |oeeiiiiiiiiinns [N . 383,950 [...evvnnnnnnnnee (VN F, 9,762 ..01/15/2031 .
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
30227F-AA-8 .. |CLASS A 144A  5.804% 07/15/38 ......evvvvvunn | eeeennn ..08/02/2024 . | Goldman Sachs & Co ..... |oeeeeeeererinnnninnns |oeeennnnins 205,958 |......cccn 207,305 ... 290,151 [ooeveenneeee 205,222 [..eevnininnnnnnne (VN F PA1J: 72 [V F 2,082 |ooooeiiiiiienns [N . 207,305 [oeeeeninnnnnnne (VN F, (1,347) ..07/15/2038 .
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
30227F-AA-8 .. |CLASS A 144A  5.804% 07/15/38 ......evvvvveen | eeeennn ..07/15/2024 . [Paydown ........coevvvvviiis]ooniiniiiiniiiiiins |, 8,864 |t 8,864 ... 8,650 |....oooeeenns 8,802 [....uvnnnnnnnnnne [V [0 A (VN [ (VN F 8,864 |l (VN (1 O [V O 126 |..07/15/2038 .
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
30227F-AE-0 .. |CLASS B 144A  6.104% 07/15/38 .....evvvvvnnnn | eeeennn ..08/02/2024 . [ Chase ......ccceeeeeiiinn foovreiiieiniiiniinnns |, 89,877 |.coeeeennnd 90,642 ............. 88,036 , , , 642 [0 [ (765)]...ccceeens (765)]..ccceeennns 4,020 (..07/15/2038 .
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
30227F-AE-0 .. |CLASS B 144A  6.104% 07/15/38 .....eevvvvnnnn | eeeennn ..07/15/2024 . [Paydown ............cceeee. 02 | P (17 P 2,625 , (72 FU | (1 O [V O 40 1..07/15/2038 .
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
30227F-AG-5 .. |CLASS C 144A  6.211% 07/15/38 .....evvvvvvnen [ eeeennn ..08/02/2024 . |Bank of America ......... ,075, 1,083,168 |......... 1,053,381 ,074, , , ,083,168 |.....cccceeeeee 0 fveinnnnns (7,447)|........... (7,447)].ccceees 50,296 |..07/15/2038 .
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
30227F-AG-5 .. |CLASS C 144A  6.211% 07/15/38 .....evvvvvvenn | eeeenns ..07/15/2024 . [ Paydown ..07/15/2038 .
302635-AL-1 .. |FS KKR CAPITAL CORP  3.250% 07/15/27 ......|....... ..02/15/2024 . | Goldman Sachs & Co .. .. 525,000 ... 483,546 . (18,754)[.... ..07/15/2027 .
META PLATFORMS INC SERIES Wl 3.850%
30303M-8H-8 .. | 08/15/32 .. 11/25/2024 . [ Chase .......cceeeeieeeeiees |eveenennnnnnnnnnnnns |oeenen.. 5,354,817 [, 5,675,000 |.......... 5,240,454 .45,400 |.... ..08/15/2032 .
30303M-8M-7 .. |META PLATFORMS INC ~ 4.800% 05/15/30 ..04/02/2024 . [Various . ..1,440,000 |.. . 1,442,606 |.. .(4,481)|. ..05/15/2030 .
30303M-8N-5 .. |META PLATFORMS INC ~ 4.950% 05/15/33 ... .. 11/25/2024 . [ Chase ......cceeeeeeeeeieens feeeeneeiieininnnns o 4,712,738 o 4,630,000 |.......... 4,354,052 ..334,183 |.... ..05/15/2033 .
FRESB MULTIFAMILY MORTGAGE PA SERIES 2019-
30312B-AJ-4 .. | SB66 CLASS A10H  2.510% 06/25/39 ...........[....... ..12/01/2024 . [ Paydown ..06/25/2039 .
FRESB MULTIFAMILY MORTGAGE PA SERIES 2020~
30315E-AC-0 .. | SB76 CLASS ASH ~ 1.190% 03/25/40 ............ [....... ..12/01/2024 . [Paydown ... ..03/25/2040 .
FIRSTCASH INC SERIES 144A  4.625% 09,
33767D-AB-1 .. [ ceceerereeeeeeeeee s | e ..02/27/2024 . [Morgan Stanley .....oco.|ovveveveverereeas fooreeinne 463,600 |............. 500,000 ............ 449,250 |............ 451,754 |.ceverernnen (L 1,410 [ (L] 1,410 [ (U 453,164 [oveverinne. (U 10,436 [.......... 10,436 [oovuceeee. 11,434 {..09/01/2028 .
FIRSTKEY HOMES 2020 SFR1 TRU SERIES 2020~
33767M-AA-3 .. | SFR1 CLASS A 144A  1.330% 08/17/37 .........|....... ..04/25/2024 . [P Morgan ......coeeveeeees ennnnninninninnennns s 1,817,373 [ 1,930,167 |......... 1,930,128 |.......... 1,929,327 |.oooeeeeeees [V [(51] I [V (54) [evvvvvnnnnnnnnns 0l....... 1,929,273 |ovvvviiiinnnns 0.t (111,900)f........ (111,900)[. oo 10,625 (..08/17/2037 .
FIRSTKEY HOMES 2020 SFR1 TRU SERIES 2020~
33767M-AA-3 .. | SFR1 CLASS A 144A  1.330% 08/17/37 .........|....... ..04/01/2024 . [Paydown ........coevvvvvinii]eniiiiiniiiiiinienns o 47,299 [oovviiiininnns 47,209 1............. 47,208 [oennnnnnnnnn 47,278 eevevvvveinnnnnns [V 21 | (V) P2 I PO [V FORRRR 47,299 [oviiiiiinnnnnn. (VN [V [V O 143 1..08/17/2037 .
FLAGSHIP CREDIT AUTO TRUST SERIES 2023-2
33843E-AL-5 .. |CLASS D 144A  6.620% 05/15/29 ............... ...l ..08/02/2024 . |Bank of America .... 960,000 ..05/15/2029 .
341081-GG-6 .. |FLORIDA POWER & LIGHT CO  2.450% 02/03/32 |....... ..11/25/2024 . .. 1,483,859 |... ..1,735,000 ..02/03/2032 .
FOCUS BRANDS FUNDING LLC SERIES 2023-2 CLASS
34417R-AC-0 .. | A2 144A  8.241% 10/30/53 .. . ..10/30/2024 . [Paydown . ..5,000 |... ....5,000 .. 5,000 ....5,000 |.... ..10/30/2053 .
FORD CREDIT AUTO LEASE TRUST SERIES 2022-A First Union Capital
34528L-AH-8 .. |CLASS D 4.660% 12/15/26 ........coeeeeeeeeens | oonnns ..08/05/2024 . [Markets .........ccoooeeiis i e 902,101 [.evvvennneee 905,000 | 902, 966 216 [ O o518 [ O BB 0 [ 904,733 [ovvveiiiinnnnen (VN F, (2,632)|........... (21573 27,061 |.. 12/15/2026 .
FORD CREDIT AUTO LEASE TRUST SERIES 2023-B
34520N-AE-0 ...|CLASS A4 5.870% 01/15/27 .... ..03/19/2024 . | Wachovia Securities ... ...2,016,250 |.......... 2,000,000 |......... 1,999,894 ..1,909,874 |.... .16,376 |.... ..01/15/2027 .
FORTRESS CREDIT BSL LIMITED SER Citigroup Global
34063D-AS-4 ...|CLASS D 144A  8.559% 10/15/34 .......ccceeee | ooeins ..05/10/2024 . [Markets .........ccooeeiis v s 1,427,018 |........... 1,450,000 |......... 1,363,725 |......... 1,375,879 |oevvviiiiiiinnns (VN F 2,497 [oeeiiiiiininnee [V F, 2,497 | 0 ... 1,378,375 [oeeenininnnnee (VN F, 48,642 |........... 48,642 |.....ouueeee 78,713 |..10/15/2034 .
FOUNDATION FINANCE TRUST SERIES 2023-2A
35042R-AA-4 ...|CLASS A 144A  6.530% 06/15/49 .. ..12/15/2024 . | Paydown ... ...166,852 ... .. 166,852 .. 166,831 . 166,833 |.. .0 ..166,852 |.... ..06/15/2049 .
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35671D-CF-0 .. | FREEPORT MCMORAN INC ~ 4.250% 03/01/30 ..04/30/2024 . | Goldman Sachs & Co ..1,382,427 ... 1,495,000 |......... 1,303,413 . 1,411,283 |.. . (382,722)[..........(32,722)|... .... 42,358 [..03/01/2030 .
356710-CH-6 .. | FREEPORT MCMORAN INC ~ 4.625% 08/01/30 ..01/04/2024 . [Various ..1,156,432 |.......... 1,200,000 |......... 1,116,177 ..1,128,433 |.. ...27,826 |...........27,826 |... .. 24,204 (..08/01/2030 .

FREMONT HOME LOAN TRUST SERIES 2004-2 CLASS
35720P-ED-8 ...|M1  5.338% 07/25/34 .
GS MORTGAGE SECURITIES TH

..12/26/2024 . |Paydown .... ... 44,447 ). ...44,447

.. 41,675 |..

..07/25/2034 .

36265A-AA-9 .. | CLASS A 144A  5.396% 11/15/36 ....ooeeereuns | cnnnee ..01/25/2024 . [P Morgan .........ccoeeees foureiiiiiniiniiiiis foeeeene 2,716,025 |........... 2,740,000 |......... 2,642,388 |......... 2,686,685 |.......oeeeennnne [N O 4,526 |..ooveeeennen (I 4,526 | 0f..... 2,691,212 ..11/15/2036 .
SG Americas Securities

37045X-EG-7 .. | GENERAL MOTORS FINL CO  5.850% 04/06/30 .. |....... ..02/09/2024 .|LLC . ...294,591 |... .. 290,000 . 289,476 |.. OB R ..289,484 |.... ..04/06/2030 .
GEORGIA POWER CO SERIES B 2.650% 09/15/29

B78334-KL4 .| veeeeeeiiiiiiiie e [ e .. 11/07/2024 .| JP Morgan .........coooees founenniiiiinins e 274,540 |............. 300,000 |............ 265,078 |............ 269,386 |...eveeeeannne 0 feueeeeeeeena 075 | O e 4,075 |l 0 [ 273,461 |oooeeiiiiinns (0N U 1,079 [oeeennnes 1,079 |ooeeeis 9,120 |..09/15/2029 .
GLENCORE FUNDING LLC SERIES 144A  4.000%

378272-AN-8 .. | 03/27/27 .o | e .. 11/25/2024 . [Chase .......coeeervvcnnns fooreiiiiiiiiiiiiiis e 5,577,192 |.......... 5,680,000 |......... 5,548,154 |......... 5,586,731 [...oeeeeeennes [ 24,590 [oooeiiiiiinns [N 24,590 [oeeeeeiiinnns 0f..... 5,611,321 | [ R (34,129).......... (34,129)..nees 264,436 |..03/27/2027 .
GLENCORE FUNDING LLC SERIES 144A  1.625%

378272-BD-9 .. | 04/27/26 ... ..02/15/2024 . | TRADEWEB DIRECT .......oe feueeeeiiiiiiiiiiiis o i69,380 [ 75,000 |............. 69,042 |............. 71,485 oo 0 (1) F (2,304)|........... (2,304) e 383 |..04/27/2026 .

37940X-AD-4 .. | GLOBAL PAYMENTS INC ~ 2.900% 05/15/30
37940X-AE-2 .. | GLOBAL PAYMENTS INC ~ 1.200% 03/01/26 .
37940X-AH-5 .. | GLOBAL PAYMENTS INC ~ 2.900% 11/15/31

..03/12/2024 .| US Bancorp
..03/18/2024 . |Bank of New York

..03/12/2024 .|US Bancorp ...
Merrill Lynch

11,018 |....
..5,388 |.
1,226 |....

..05/15/2030 .
..03/01/2026 .
.. 11/15/2031 .

. 633,143
. 737,459 |.

o o o
o o o

... 890,000 ... 726,207

381416-V-2 .. | GOLDMAN SACHS GROUP INC  3.814% 04/23/29 . | ....... .11/07/2024 .| Fenner ceverrenren 900,000 |, 953,964 ... 929,011 |.. 0 [ (5,483)... oo (5,443) ... 923,567 |.... .(53,528) ..o (53,528))... .04/23/2029 .

381416-1iZ-3 .. | GOLDMAN SACHS GROUP INC  4.228% 05/01/29 . | ....... ..10/17/2024 . |Bank of America .. 4,438,935 |...........4,500,000 ......... 5,288,760 . 4,962,018 |.. 0 (82,373)|... ..(82,373) ... ..4,879,645 |.... (440,710)|........ (440,710)|... .05/01/2029 .
GRAY OAK PIPELINE LLC SERIES 1444  3.450%

3B937L-BB7 .. [10/15/27 oo | e .06/24/2024 .| Various ...vovevvreers oo [ 1,366,222 |.......... 1,460,000 |......... 1,398,007 |......... 1,414,169 [...ovooveenn [0 A 1481 o, [0 LU ) 1,415,300 [.oovvvenne. L - (49,078)|........ (49,078)|............. 23,688 |..10/15/2027 .
HF SINCLAIR CORP SERIES 1444  6.375%

403049-AK-6 .. [04/18/27 oo | e .00/04/2024 | Tax Free EXCRANGE ....... |oovvveververennns s 533,146 |............. 540,000 |............ 531,32 |............ 581,500 [...voovoeenes [0 A 1,637 |, [0 1,637 [vveerennn [ 583,146 |oovooveeenn. () [ (Ol I 30,600 |..04/15/2027 .
HPEFS EQUIPHENT TRUST SERIES 2021-2A CLASS D

A04410-AF-8 .. [ 144A  1.290% 03/20/29 ......vocerveeerrs | e | 11/20/2024 . |Paydomn ........vevereeee oo e 865,000 [............. 865,000 ............ 804,520 |...ooo..n 844,739 |..ovovvoenn. [ 20,261 |oovoreerenn. [0 A 20,261 |, ) 865,000 [o..ovoovoeenn. () () I [0 IO 9,261 ..08/20/2029 .
HIN TINESHARE TRUST SERIES 2022-A CLASS C

404860-AC-1 .. [ 144A  5.580% 05/15/41 ..o | e | 12/15/2024 . |Paydomn .....ovveeeeeere oo [ 58,060 [...voeen. 58,060 ..o 58,059 |..voeeo.n. 58,058 |..vvoveeeennnn (0 2|, [0 R V3 [ 58,060 [o.oovoovoenen. () () I [0 IO 2,008 |..05/15/2041 .
HERA COML TG SERIES 2021-FL1 CLASS A 144A

42704R-AA-9 .. |5.546% 02/18/38 ......voveeeereeeereersrsnen | e | 12/18/2024 . |Paydomn ........veeeeeeee oo [ 789,459 |............. 789,459 |............ 789,459 |............ 789,459 |...ooovoeen. (0 () I [0 R N [ 789,459 |ovoovoennn. () () I (Ol I 36,682 |..02/18/2038 .
HERTZ VEHICLE FINANCING LLC SERIES 2021-1A

42806M-AB-5 .. [CLASS B 144A  1.560% 12/26/25 .....oovvvers | enee. .08/05/2024 . | Deutsche Bank ............ |ooveeveerreeerens [ 1,392,655 |........... 1,408,333 |......... 1,299,188 |......... 1,870,427 oo [ 26,964 |ovvoveeennn. [0 A 26,964 |oovevereenn. ) 1,397,390 [oovvriinnnn. [ (U 5) R— (U5 R— 13,487 |.. 12/26/2025 .
HERTZ VEHICLE FINANCING LLC SERIES 2021-1A

42806M-AB-5 .. [CLASS B 144A  1.560% 12/26/25 .....oovvvees | vnee. .07/25/2024 . |Paydomn ........veeereeee oo [ 281,667 [...oo.n.. 281,667 ... 259,838 |........... 274,085 |, [0 A AT [0 7,581 [, ) 281,667 |.vooveevennnn. () () I 0o 2,563 |..12/26/2025 .
HILTON GRAND VACATIONS TRUST SERIES 2022-1D

432833-AB-9 .. [CLASS B 144A  4.100% 06/20/34 «....veovever | v, . 12/20/2024 . |Paydomn .......veeveeere oo [ 16,420 |..vvoee.. 16,420 [o.oover.. 16,417 |.vvoeeenn 16,417 [, (0 2|, [0 R V3 [ 16,420 [ovvveennnn. () () I (O PO 349 |..06/20/2034 .
HILTON GRAND VACATIONS TRUST SERIES 2023-1A

432917-AC-6 .. [CLASS C 144A  6.940% 01/25/38 ....ovevveees [ eeees . 12/25/2024 . |Paydomn .....oeveeeeevre oo [ 31,289 |1 31,289 |.ovoeenn 31,284 | 31,284 [, (0 3 [0 R 5 |, [ I I () () I [0 IO 1,170 |..01/25/2038 .
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2

4373-AA-4 .. [CLASS B 144A  2.302% 12/17/26 w.vovvecerer | e 10/01/2024 .| Paydomn .....cv.veeeeeee oo e 2997 [ 2497 |, 2,016 [oreovennn. 2,076 |ovvovennn. [0 A 121 [ (0 R 121 [ (L 2197 oo, () () I (0 IO 21|..12/17/20% .
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2

43732-AE-6 .. [CLASS D 144A  2.652% 12/17/26 veovevevevees | e 10/01/2024 .| Paydomn .....ov.veeeeeree e e, LT RN I 360 |ovvorrrrrnnnn. 7 (0 35 |, (0 35 |, [ LI A () () I [0 IO 5|..12/17/202% .
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2

4373-AG-1 .. |CLASS E1 144A  2.852% 12/17/26 w.eoveevece | e, 10/01/2024 .| Paydomn «....cv.veveeeeee e e 595 |.vvoveeeens 505 [, 70 N =7l (0 PR A (0 LA I [ 595 [.ovoevirrnnn () () I [0 IO 7| 1271772026 .

444859-BT-8 .. [HWANA INC  3.700% 03/23/29 ....ovvoveevenee [ e | 11/07/2024 .| US BANCOTD +.veveevevee foeveveereeierrins e 2,089,516 |........... 2,200,000 |........ 2,032,288 |.......... 2,045,896 |ovovoeennnn. [ 22,575 |ooveran. (0 A 2,375 |ooveerernan, ) 2,068,271 [oovvecreenen. [ 20,245 ... 20,285 [ 91,575 |..03/23/2029 .
INPAC SECURED ASSETS CORP SERIES 2006-3

45255R-AX-5 ...|CLASS A6 4.853% 11/25/36 .....voveverress [ e, .04/25/2024 . [Paydomn ......veveevereree feereereeeereieeiens e 63,463 |-rvorenenn 63,635 |............. 57,709 |ovvorernn. 63,194 |oovvrerennnn. [0 I 270 |oveeerrinn. (0 FI0 T [ 63,463 |oovoeverrennn. L () [C PO 893 |..11/25/2036 .
INTERCONT INENTALEXCHANGE  4.000% 00/15/27 National Financial

A5BBBF-AU-8 .. | oveveerereeeeeeeeseeeeee e | e | .02/16/2024 .| SrVICeS vv.veverrreerens |oevereeeereeeenins frreeei 2,576,389 |........... 2,665,000 |......... 2,637,774 |.oo....... 2,643,579 |..voveean. [0 A P (0 739 oo ) 2,644,317 |oovorrcin, ) (67,929)|......... (67,929)|...cee..... 46,193 |..00/15/2027 .
INTERSTATE PONER & LIGHT  3.600% 04/01/29

461070-A07 .. | ... .11/07/2024 .| P Morgan .. 1,431,266 |.......... 1,500,000 |......... 1,410,087 1,422,165 |.. .1,433,542 |.... A2,26)|cvnennn (2,276))... .04/01/2029 .

INV

46187X-AC-9 .. | CLASS B 144A  5.746% 01/17/38 ...cevvvvveeee [ cneee ..08/05/2024 . | Deutsche Bank ............foeeeeeniiiiiiiinns i, 760,202 |............. 759,965 |............ 752,365 [ovveeennne 759,548 , L083) [oeeeeeiiiienn 0 [ 758,465 o.oiiiiiininns (U R 1,738 [oeeenns 1,738 |ooeees 32,928 |..01/17/2038 .
INVITATION HOMES TRUST SERIES 2018-SFR4

46187X-AE-5 .. |CLASS C 144A  6.274% 01/17/38 ...cvvvveeee [ onenee ..08/05/2024 . [ Deutsche Bank ...305,081 ... .. 304,986 .. 299,363 . 304,563 .. 0] ..303,706 |....oooeeeeeen O i 1,875 oo 1,375 |... ..01/17/2038 .
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JACK IN THE BOX FUNDING LLC SERIES 2022-1A
466365-AD-5 .. | CLASS A2l 144A  3.445% 02/26/52 .......ceevuneeeenn .. 11/25/2024 . [Paydown ........ccovvvviiiii]eniinnnniiiiis e 47,440 |.oeevnennnnnes 47,440 ............. 42,300 [oeennnnnnnne 42,840 [oovveiiiiiiinnnns (VN F 4,600 |.....ooeeeeennn [V F 4,600 |...ooevnennnnns [V F 47,440 |l (VN (V1 O [V O 1,022 |..02/26/2052 .
JPMBB COMMERCIAL MORTGAGE SECU SERIES 2014-
466411-AZ-0 .. | C19 CLASS AS  4.243% 04/15/47 ....evvvnnn | oeeens ..04/01/2024 . [Paydown ........coevvvvviiisfooriiiiiniiiniiiins e 805,000 |............. 805,000 |.....cceue.. 776,102 |............ 798,155 | (VN F [ 2 [V F 6,845 |.....ooeeeiinns (VN 805,000 |..coeeeeeeennns (VN (1 O [V O 10,949 [..04/15/2047 .
First Tennessee Capital
46647P-AX-4 .. | JPMORGAN CHASE & CO  4.452% 12/05/29 ...... |[....... ..11/07/2024 . ...1,481,430 |.......... 1,500,000 |......... 1,440,202 0. el BTTE [ O e 6,775 |... 1,452,992 |.... ...28,438 ..12/05/2029 .
46647P-BD-7 .. | JPMORGAN CHASE & CO  3.702% 05/06/30 ......[....... .11/07/2024 .| JP Morgan ..1,050,083 |.......... 1,100,000 |......... 1,271,611 0. (16,772)|... .. (16,772) ... ,192,666 |.... (142,633) ..05/06/2030 .
First Tennessee Capital
46647P-CJ-3 ...| JPMORGAN CHASE & CO  2.069% 06/01/29 ......[....... ..11/07/2024 . ...638,197 |... .... 700,000 ....602,266 .. 12,283 |... ..06/01/2029 .
46647P-DA-1 .. | JPMORGAN CHASE & CO  4.323% 04/26/28 ...... |....... ..03/06/2024 . |Bank of America .. ...928,844 |... .. 950,000 ...919,287 ..04/26/2028 .
JP MORGAN MORTGAGE TRUST SERIES 2023-DSC1
46656N-AA-7 .. |CLASS A1 144A  4.625% 07/25/63 ..............|....... ..12/01/2024 . [Paydown . ...382,185 |... ... 382,185 .... 353,547 ..07/25/2063 .
46656P-AA-2 .. | JABIL INC  5.450% 02/01/29 .......evvvvmnnnnnn | eeeenn .02/09/2024 . | Chase .... ...428,226 |... .. 425,000 ... 422,561 ..02/01/2029 .
JANE STREET GRP JSG FIN SERIES 144A
470770-AA-6 .. 14.500% 11/15/29 ..oooovviiiiiiiiiiiiiiiiii e ..02/26/2024 . | Cantor Fitzgerald & Co |.......oooevrreiiiins |oeiennnnis 148,600 |............. 160,000 |............ 141,200 |............ 141,928 |oeevvvviiiinnns [V U 400 |.oeeeeeeees [V 400 fovvvrrnrnnnnnnns [N FRRR 142,328 |l (VN FORRRR 6,272 [.uvunnnnnnn 6,272 ..11/15/2029 .
JERSEY CENTRAL PR & LT SERIES 144A
476556-DC-6 .. |4.300% 01/15/26 ......evvvvvvvveriiriiiiiiiiiiiiinns [ eeeeen ..03/18/2024 . | Bank of New York ........loeeeeeeeiiiiinniiins |, 976,223 |.......... 1,000,000 |............ 976,889 |............ 983,787 [cuvvvvrnnnnnnnns (VN FORURRRR 1,674 |oveeeiiiiiinnns [V FRRR 1,674 [, [N FR 985,461 [.....ooeiieeeen 0 fonniinnnns (9,238)..0vvnnnne (9,238) ..01/15/2026 .
482480-AL-4 .. |KLA CORP  4.650% 07/15/32 ....evvvvnnnnnnnnnnn [ eeeenn ..11/25/2024 . .. 1,050,545 |.......... 1,060,000 |......... 1,110,795 1,100,359 |.... . (49,814)[......... (49,814)[... ..07/15/2032 .
49306S-AA-4 .. |KEY BANK NA  4.390% 12/14/27 ...ccooeiiiia [ oeeennn ..02/22/2024 . | Bank of America 960,845 |........... 1,025,000 |......... 1,024,838 ,024,740 |.... . (63,8%)]......... (63,89)]... .. 12/14/2027 .
L BRANDS INC SERIES 144A  6.625% 10/01/30 Citigroup Global
BO1797-Al-4 .. | e [ ..04/17/2024 . |Markets .......ccooevvvinnn |oorrinninnnniiiiins Jovinnenenns 99,250 [.vvvvvvvnnnns 100,000 [......evueeee 96,745 [.evvnnnnnnn 96,853 [cevvvveriiiinnns [V L[V PO [V L[V [V FORRRR 96,962 |.....ooeeeennnnn (VN FORRRR 2,288 [ouunnnnnne 2,288 oo 3,644 ..10/01/2030 .
LADDER CAPITAL COMMERCIAL MOR SERIES 2021-
50190F-AA-Q .. |FL3 CLASS A 144A  6.174% 11/15/38 ..........{....... .12/13/2024 . [Paydown ....ccevviiiiiiiiis e | 922,677 |.vvvvvvnnnnns 922,677 |............ 922,677 [.uvvvvnnnnen 922,677 |.oeeeeeeeeen (VN [V [V O U SO [N FRR 922,677 [.vvvvnnnnnnnnne (VN [V (VN O 45,184 .. 11/15/2038 .
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-
55283T-AA-6 .. |FL6 CLASS A 144A  6.241% 07/16/36 ..........|....... .. 12/16/2024 . [Paydown ........ccevvvveviii]ennnniiiiiinieneenns o, 1,610,568 |.......... 1,610,568 |......... 1,610,568 |......... 1,610,568 [.....uvvvnnnnnnnn (VN [V [V O U SO 0l....... 1,610,568 |................ (VN [V (VN O 71,512 |..07/16/2036 .
MF1 MULTIFAMILY HOUSING MORTG SERIES 2022-
55284J-AA-7 .. |FL8 CLASS A 144A  5.732% 02/19/37 ......ooo|oeeenn A2/1772024 . [Paydown ..eevvvviiiiiiiiiis e e 520,874 [...vvvvnnnns 520,874 1............ 501,016 |............ 511,168 [ovvvvniiiinnnns (VN FORURRRR 9,706 |...ceeeeeeennnn [V FRRR 9,706 |.vvvvvrrrrnnnnns [N FORR YIUR: 7L 3 R (VN [V (VN O 24,629 |..02/19/2037 .
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-
55293A-AA-5 ...|MHC2 CLASS A 144A  5.361% 05/15/38 .........[....... ..01/25/2024 . [P Morgan ......cooeveeeees ennnnnnnininininnns e 809,716 |............. 816,349 |............ 787,777 |evevveeans 809,036 [....vvvvvvvnnnnns (VN FORURRRR 1,216 |eveeeiiiiiienns [V FRRR 1,216 [oeeeiiiniiinns [N FRRR 810,252 [....evvvnnnnnnne [N FORRR [6X15)] S [X)] A 6,446 [..05/15/2038 .
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-
55293A-AA-5 ...|MHC2 CLASS A 144A  5.361% 05/15/38 .........[....... ..01/15/2024 . [Paydown ........ccevvvveiiiieniiiiiiiiiiinnennns | 81,717 oo 81,717 |evveeeeenns 271,857 |oeeeennns 279,194 |l (VN FORURRRR 2,524 |oveeiiiiiiiiais [V FRRR 2,524 foeeiiiiiiinns [N R B1717 |l (VN [V [V O 1,535 [..05/15/2038 .
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-
55316V-AA-2 .. |MHC CLASS A 144A  5.525% 04/15/38 ..........|....... ..01/25/2024 . [P Morgan ......cooeeveeees oevnnnnninnnninnnnns s 4,168,168 |........... 4,194,383 |......... 4,051,512 |......... 4,163,164 |................. (VN FORURRRR 6,848 |..............l [V FORRRR 6,848 |.....ovvvinnnns 0l....... 4,170,012 |...coeeeenns (VN FR (1,883).evvnnnne (1,843)].ccccnnnnnn 32,865 |..04/15/2038 .
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-
55316V-AA-2 .. |MHC CLASS A 144A  5.525% 04/15/38 ..........|....... ..01/15/2024 . [ Paydown 48,071 | (VN [V [V O 2,260 ..04/15/2038 .
MORGAN STANLEY BAML TRUST SERIES 2012-CKSV
553514-AC-4 ...|CLASS A2 144A  3.277% 10/15/30 ..coovvveeernn|oeens ..12/01/2024 . [Paydown ... ...20,841 |.... ..10/15/2030 .
55354G-AK-6 .. |MSCI INC SERIES 144A  3.625% 09/01/30 .....|....... ..01/10/2024 . [Various .... ,658,740 |.... ..09/01/2030 .
MVW OWNER TRUST SERIES 2022-1A CLASS A 144A
55400U-AA-1 .. 14.150% 11/21/39 ..oovvviiiiiiiiiiiiiii ..12/20/2024 . [Paydown 611,072 |l (VN (1 O [V O 12,045 [..11/21/2039 .
MVW OWNER TRUST SERIES 2022 1A CLASS C 144A
55400U-AC-7 .. 15.230% 11/21/39 ..o ..12/20/2024 . [Paydown ........cooevviiiiisoniiniiiiiiiins | 187,546 |............. 187,546 |............ 187,507 |............ 187,510 [.evvnnininnnnee [V LN A (VN KL A [N . 187,546 ..11/21/2039 .
MVW OWNER TRUST SERIES 2022-2A CLASS C 144A
55400V-AC-5 .. | 7.620% 10/21/41 ...oevvvniiiiiiiiiiiiiiiiiiiiiiiiaas [ e ..12/20/2024 . [Paydown .........coevvviiiii]oniiiniiiiiis e 46,265 |..evvvennnnnnns 46,265 |............. 46,261 |............. 46,261 |oovveveiiiiinnns (VN ) PO [V [T R [V F 46,265 ..10/21/2041 .
MADISON PARK FUNDING LTD SERIES 2018-30A
55821T-AG-2 .. |CLASS D 144A  7.409% 04/15/29 .........ccooeu | oo ..02/14/2024 . [ Chase .....ccceeeeeeeiicccn foovreeeiiniiiiiiinens o, 935,881 [.....evveeee 945,000 |t 928,463 932,438 ..04/15/2029 .
MADISON PARK FUNDING LTD SERIES 2021-48A
55821U-AG-9 .. |CLASS D 144A  7.879% 04/19/33 .. . ..02/14/2024 . |Bank of America ........ 1,152,875 ...l 1,155,000 |......... 1,089,870 1,101,276 |.... ..04/19/2033 .
WARNERMEDIA HOLDINGS INC SERIES Wi 3.755% Bony/Barclays Capltal
55008V-BA-0 .. |03/15/27 .oovvviiiiiiiiiiiiiiiiiiiiiieeeeeeeee e ..02/16/2024 . [INC ooovviiiiiiiiiiiiiiiii e | 4,493,629 |........... 4,720,000 |......... 4,600,869 |......... 4,620,130 |..cooeeeeennnns (VN F 4,017 |, [V F 4,017 |oeeiiiiiiiinns 0....... 4,624,148 |............... [V A (130,519)|........ (130,519)..cevvvnnnne 76,802 |..03/15/2027 .
WARNERMEDIA HOLDINGS INC SERIES Wi 4.054%

55903V-BB-8 ..

55903V-BC-6 ..

03/15/29 ...
WARNERMED A
03/15/32

..02/26/2024 .

..04/24/2024 .

TRADENEB DIRECT ..

Various

......... 2,580,774

...41,664 |...

........... 2,975,000

......... 2,630,310

.......... 2,650,642

.. 45,002 |..

............ 9,823

...45,090 |....

........ 2,660,465

(79,692)

.(3,426)|....

(79,692)

..(3,426)[...

..03/15/2029 .

..03/15/2032 .
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MAGNETITE CLO LTD SERIES 2016-18A CLASS BR
55053T-AL-1 .. | 144A  6.285% 11/15/28 ....evvvvvvvvniiiniiinnns [ oo ..04/04/2024 . [Paydown .........coevvvviiis]onniiiiniiiniis o 635,000 [...ovvvnnneee 635,000 |............ 632,460 |............ 633,163 |........ceeeen (VN F 1,837 |oveeiiiiiiiiins [V F 1,837 [oeeiiiiiininnns 0] 635,000 |..ooeeeeinnnn (VN (V1 O [V O 17,698 |..11/15/2028 .
MARLETTE FUNDING TRUST SERIES 2022-2A CLASS
57107L-AB-1 .. |B 144A  5.500% 08/15/32 .....covvvvvvvrrrennnnc|eeeens ..08/13/2024 . | Cantor Fitzgerald & Co |..cccooeveeeiiiniiins |oeeennes 1,082,182 |.........n. 1,033,030 |......... 1,024,227 |......... 1,030,531 |.oovvvviiiiinens (VN F 1,657 |oveeeiiiiiiiees [V F 1,657 [oeeeeeiininnnnns 0....... 1,032,189 |....oennnnnnneee [V ()] P [(-)] S 37,720 |..08/15/2032 .
MARLETTE FUNDING TRUST SERIES 2022-2A CLASS
57107L-AB-1 .. |B 144A  5.500% 08/15/32 .....covvvvvvvrrrnnnnnc|eeeens ..07/15/2024 . [Paydown ... 1,241,970 |........... 1,241,970 |......... 1,231,387 |......... 1,238,966 |.. L0 ...3,004 |... .. 1,241,970 |.... ..08/15/2032 .
MARLETTE FUNDING TRUST SERIES 2023-2A CLASS
57109L-AB-9 .. |B 144A  6.540% 06/15/33 .....coovvvvrrrnnnnnins|oeeens ..12/15/2024 . [Paydown ... 117,761 |... 17,761 |............ 117,752 L 117,751 .. 117,761 | ..06/15/2033 .
571676-AU-9 .. |MARS INC SERIES 144A  4.650% 04/20/31 ..... ..04/03/2024 . [Various .... 1,769,204 . 1,810,000 |.. . 1,810,000 |.. . 1,810,000 ..1 810,000 |. ..04/20/2031 .

571748-BG-6 ..
571903-BL-6 ..

57643L-GZ-3 ..

58403Y-AD-8 ..

58403Y-AK-2 ..

58940B-AR-7 ..

58989V-20-5 ...

59217G-EG-0 ..

59217G-FB-0 ..

59801M-AL-2 ..

60510M-AT-5 ..

61690F-AP-8 ..

61744Y-AP-3 ..
61747Y-EF-8 ..
61747Y-ER-2 ..

61747Y-EV-3 ..
61747Y-FD-2 ..
61761J-2N-2 ..

62432H-AJ-9 ...

62432H-AJ-9 ...

624810-AL-1 ..

62848P-AC-4 ..

629209-AA-5 ..
62054H-AY-4 ...
637432-NV-3 ...

63935C-AB-7 ..

63941G-AB-0 ..

MARSH & MCLENNAN COS INC ~ 4.375% 03/15/29
MARRIOTT INTERNATIONAL ~ 4.900% 04/15/29 ..
MASTR ASSET BACKED SECURITIES SERIES 2005-

WMC1 CLASS M4 5.398% 03/25/35
MED TRUST SERIES 2021-MDLN CLASS A 144A
5.462% 11/15/38
MED TRUST SERIES 2021-MDLN CLASS B 144A
5.962% 11/15/38
MERCURY FINANCIAL CREDIT CARD SERIES 2023-1A
CLASS A 144A  8.040% 09/20/27
MET TONER GLOBAL FUNDING SERIES 144A
1.250% 09/14/26
MET LIFE GLOB FUNDING | SERIES 144A
2.950% 04/09/30
MET LIFE GLOB FUNDING | SERIES 144A
4.400% 06/30/27
MIDOCEAN CREDIT CLO SERIES 2018-8A CLASS A1R
1440 6.440% 02/20/31
MISSION LANE CREDIT CARD MASTE SERIES 2023-B
CLASS A 144A  7.690% 11/15/28
MORGAN STANLEY BAML TRUST SERIES 2015-C22
CLASS AS ~ 3.561% 04/15/48
MORGAN STANLEY SERIES GMTN
01/24/29
MORGAN STANLEY
MORGAN STANLEY

3.772%

2.484% 09/16/36 ..
4.210% 04/20/28
MORGAN STANLEY ~ 6.296% 10/18/28
MORGAN STANLEY ~ 5.164% 04/20/29 ..
MORGAN STANLEY ~ 3.950% 04/23/27
MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR
1440 5.999% 10/16/29 .
MOUNTAIN VIEW CLO SERIES
1440 5.999% 10/16/29
MP CLO VII1 LTD SERIES 2015-2A CLASS ARR
1440 6.079% 04/28/34
MV ONNER TRUST SERIES 2023-1A CLASS C 144A
6.540% 10/20/40
NMI HOLDINGS SERIES 144A

7.375% 06/01/25

NXP B V. 3.400% 05/01/30 ..
NATIONAL RURAL UTIL COOP  2.400% 03/15/30
NAVIENT STUDENT LOAN TRUST SERIES 2019-FA

CLASS A2 144A  2.600% 08/15/68
NAVIENT STUDENT LOAN TRUST SERIES 2020-BA
CLASS A2 144A  2.120% 01/15/69 ...

..02/26/2024 .
..01/04/2024 .

..01/25/2024 .

..07/15/2024 .

..07/15/2024 .

..08/08/2024 .

..01/29/2024 .

04/02/2024 .

..02/15/2024 .| |

11/20/2024 .

..08/08/2024 .

..08/05/2024 .

.. 10/17/2024 .
.. 11/25/2024 .
..02/05/2024 .

..01/04/2024 .
..02/05/2024 .
..01/04/2024 .

..01/29/2024 .

..01/16/2024 .

..02/13/2024 .

.. 12/20/2024 .

..05/22/2024 .
.. 11/25/2024 .
.. 11/25/2024 .

.. 12/15/2024 .

.. 12/15/2024 .

TRADENEB DIRECT
Bank of America ..

Paydown

Paydown

Paydown ....ceevvevniinnnns
Mizuho Securities USA
Toronto Dominion
Securities .....ccccvunnns
Various
CALYON SECURITIES (USA)

Paydown

Pershing

BTIG LLC

Mitsubishi Securities . |.

Goldman Sachs & Co
SUSQUEHANNA FINANCIAL
GROUP LL
Goldman Sachs & Co

Morgan Stanley ....

Paydown
First Union Capital
Markets

Paydown

Call
Chase ....
Chase ....

101.2700 ....

Paydown

Paydown ...

.43,948

...274,299 |...

.............. 2,431
......... 1,642,119
............ 736,466
......... 1,121,969
............ 751,831
......... 1,722,671
......... 3,333,177
............ 672,058
............ 978,646

............ 291,000

......... 1,731,414

1,923,980

...331,988 |...

......... 1,885,151

............ 355,821

2,220,158

............ 108,867

... 164,092 |...

...5,700,834 |...
..2,005,539 |...

..2,596,450 |...

. 1,572,754 |...

506,350 |...

.. 1,831,742 |...

.. 164,092

.. 154,016

. 156,609 ..

.. 45,000 |.. .. 47,454 |..
.. 275,000 ...271,513
................ 2,431 2,433
........... 1,642,119 |......... 1,589,777 |......... 1,625,487 |....ccoeeennn 0 fnillll. 16,632
............. 736,466 |............710,689 |............ 719,768 |................. 0 [........... 16,608
.......... 1,115,000 [......... 1,114,873 [......... 1,114,966 [......cccceeeen. O il 18
............. 825,000 |......0e.... 733,287 |ooinnnnnnn 763,733 | 0 el 1,783
........... 1,950,000 |......... 1,751,924 |......... 1,782,000 |.....oevveeeennn 0 feneennnnll 5,982
........... 3,415,000 |......... 3,412,405 |..........3,413,126 [.........cccocc0n 0 |eennnin 68
............. 672,058 |............672,088 |............672,058 |......ccoeeeeen O ferneiiininnnnil 0
............. 965,000 |............ 964,862 |............ 964,878 |.....cccoeeenn O i 4
............. 300,000 |............ 290,426
..... 5,850,000 |......... 6,113,750
..... 2,560,000 |......... 1,926,219
.......... 1,785,000 |......... 1,785,000
..... 2,500,000 |......... 2,599,728 |[......... 2,581,966 [..
..1,925,000 |.. . 1,925,000 |.. . 1,925,000
.. 1,630,000 1,595,409 1,605,906 |..
.. 331,352 .. 331,352 .0
............... 54,952 [...eiiiennnn 54,952 fouiiiiii54,982 [ 0 |l 0
.......... 1,885,000 |......... 1,814,313 [......... 1,831,421 [.........ccco.. 0 e 1,531
............. 355,821 |............ 365,795 [............ 355,795 [.corerninnnnn O | 26
....500,000 |............ 504,810 ....500,830 |..
..2,415,000 |.. .2,173,827 |.. 2,213,289
.. 1,730,000 |......... 1,536,807 1,567,790 |.
............. 108,867 |............ 103,526 |............ 104,787

.............. 0f....... 1,642,119
.............. 0f..........736,466
.............. 0f....... 1,114,984
.............. 0f..........765,516
.............. 0f....... 1,787,982
.............. 0f....... 3,413,194
.............. 0f..........672,058
.............. 0f..........964,919

.............. 0f........... 54,952
.............. 0f....... 1,832,952
.............. 0f...........355,821

108,867

..164,092 |....

502,775 |....
..2,238,298 |.
..1,588,882 |....

(225,118)
..133,996
(53,586)

. (57,140)

14,867 |....
.(1,020)|.
..(33,284)]....

(2, 779)[....
. (18,140)|.

........... (6,184)

(225,118))...

.......... 133,995 |...

(53,586)

. .(1,020)

... 14,867 |...

...(33,284)[...

................. 0 ... 947
........... 52,198 |............. 38,683
................. 0. 12,833
. (2,775))...
(18,140)

(57,140) ...

..03/15/2029 .
..04/15/2029 .

..03/25/2035 .

.. 11/15/2038 .

.. 11/15/2038 .

..09/20/2027 .

..00/14/2026 .

..04/09/2030 .

..06/30/2027 .

..02/20/2031 .

.. 11/15/2028 .

..04/15/2048 .

..01/24/2029 .
..00/16/2036 .
..04/20/2028 .

..10/18/2028 .
..04/20/2029 .
..04/23/2027 .

..10/16/2029 .

..10/16/2029 .

..04/28/2034 .

..10/20/2040 .

..06/01/2025 .
..05/01/2030 .
..03/15/2030 .

..08/15/2068 .

..01/15/2069 .
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NAVIENT STUDENT LOAN TRUST SERIES 2021-FA
63042G-AA-1 .. |CLASS A 144A  1.110% 02/18/70 .........ooeee|ooeinn ..12/15/2024 . [Paydown ........coevvvviiiiieiniiiiniiinis | 279,704 |..ovvvennnee 219,704 |............ 239,191 [o..oneeeeee 21,813 | [V F, 37,892 [ceveevieiiiinnns (VN F 37,892 [eoiiiiiiiinns [N . 279,704 |o.eevennnnnnnne (VN (V1 O [V O 1,653 |..02/18/2070 .
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2023-
64831H-AM-5 .. |NQM1 CLASS A1A 144  6.864% 10/25/63 ....... |[....... .. 12/01/2024 . [Paydown .......ccovvvvviiiisooniinininiiiinns e, 139,428 |...ovvvennee 139,428 |............ 139,426 |............ 139,408 |.eevviviiiiieenns [V 28 (VN P P [N . 139,428 ..10/25/2063 .
NEW YORK LIFE GLOBAL FDG SERIES 144A
649520-EZ-2 .. |4.550% 01/28/33 .....ooooeviiiininnn .11/25/2024 . | Chase ... K ..4,099,494 |........... 4,200,000 |......... 4,192,314 ..4,192,875 |.. L0 ..4,193,460 |.... ..01/28/2033 .
MarketAxess Corporatlon
651229-BB-1 .. |NEWELL BRANDS INC ~ 4.875% 06/01/25 .........[....... L.04/10/2024 .| e e | 186,462 |............. 190,000 |............ 184,063 |............ 185,033 |..evvviiiiiinens [V F, [T I [V [T [N . 185,982 |..oocoeieeienns [V 480 |..oooeeeens 480 oo 3,371..06/01/2025 .
651220-BB-1 .. | NEWELL BRANDS INC  4.875% 06/01/25 .........|.co.... .. 11/14/2024 .| Cal | 100.0000 ... fuveveeeerecereieiens feereieene 300,000 |............. 300,000 ... 200,224 |.uerenn. 291,810 |ovoveveecerennnne (L 4,93 [, (L] 4,93 oo, (U 296,744 .ovevinane. (U R 3,256 |orvcvernnn 3,256 |orvcverrnne 13,934 ..06/01/2025 .
OZLM LTD SERIES 2019-24A CLASS A1AR 144
67113D-Al-4 .. |6.674% 07/20/32 .oovvvvvvvivviiiiiiiiiiiiiiiniiiins [ eeeeen .. 1072172024 . [Paydown ........coevvvveviii]enieiiniiiiiinnennns | 323,628 | 323,528 [...vvvnnnnn 323,528 |............ 323,528 [...uvnnninninnnn (VN [V [V O U SO [N FRRR 323,528 |oeevviiiiiiinns (VN [V (VN O 22,288 |..07/20/2032 .
ONSLOW BAY FINANCIAL LLC SERIES 2021-Nau3
67114J-AA-8 .. |CLASS A1 144A  1.054% 07/25/61 ...oevvvvvvnnn|veeens .. 12/01/2024 . [Paydown ........coevvvvviiii]eniiiniiiiiiiniennns | 56,429 [c.evvvnnnnnnns 56,429 |............. 43,080 [ouvnnnnnnnne 43,521 | (VN F, 12,907 |oooeeeeeeees (V) FRORRRR 12,907 |oevvvviiininnnns [V FORRRR 56,429 [....eviiinnnnnne (VN [V [V O 349 |..07/25/2061 .
OAK HILL CREDIT PARTNERS SERIES 2022-11A
67115V-AC-6 .. |CLASS B 144A  6.617% 07/19/33 ....ovvvvvvnnnn | eeeenn ..08/14/2024 . [Paydown ........ccevvvvvviiieneniiiniiiiininnnns ol 605,000 |............. 605,000 |.....ceeuens 605,000 |............ 605,000 [..vvvvvvrnnnnnns (VN [V [V O U SO [N R 605,000 |.......ceeennnn (VN [V (VN O 37,000 |..07/19/2033 .
OAKTREE CLO LTD SERIES 2019-4A CLASS A1R
67402C-AQ-9 .. | 144A  5.999% 10/20/32 ......cceeeeereiinnnnnnns [ oeees ..06/13/2024 . [Maturity ..cooooeviiiiiiiss e e, 3,400,000 f...vvvvnnes 3,400,000 |......... 3,400,000 |......... 3,400,000 [cevvvvvrrrnnnnns (VN [V [V O U SO 0l....... 3,400,000 |..cceeeeieennns (VN [V [V O 154,025 |..10/20/2032 .
0ASIS PETROLEUM INC SERIES 144A  6.375%
674215-AL=2 .. | 06/01/26 .....evvvvvnniiniiniiiiiiiiiiiiiiiiiiiiiiiins [ eeees L.04/17/2024 [RBC ..oooeeeeeeeeee e e 597,000 [c.vvvvvvnnnns 600,000 |......cc... 592,650 [....vvvnnnes 593,439 [...ovvvinnnnnnnnn [V ET 759 [ [V 759 oo, [N FRRR 594,198 [.....ovvvnnnnne (VN FORRRR 2,802 [ouuunnnnne 2,802 [..coeeinnnn 14,663 [..06/01/2026 .
ONSLOW BAY FINANCIAL LLC SERIES 2023-NoM4
67448G-AA-1 .. |CLASS A1 144A  6.113% 03/25/63 .............. ..12/01/2024 . [Paydown ... 238,292 |... ... 238,292 ..03/25/2063 .
674599-DF-9 ...| OCCIDENTAL PETROLEUM COR  6.450% 09/15/36 ..10/10/2024 . [Various .... ...6,100,227 |... ..5,725,000 ..09/15/2036 .

68233J-CR-3 ...

682696-AA-7 ..
68389X-BU-8 ..

693589-AA-1 ..

693589-AA-1 ..

69359Q-AA-2 ...

69377V-AA-9 ..
694308-JP-3 ...

696881-AA-3 ..

696881-AA-3 ..

69701X-AG-9 ..
70450Y-AH-6 ..

709599-BN-3 ...

72703P-AD-5 ..

741400-AA-6 ..

THA3E-AA-0 ..

75575R-AA-5 ..

75889H-AJ-9 ..

ONGOR ELECTRIC DELIVERY SERIES 144A
5.650% 11/15/33
ONEMAIN FINANCIAL 1
OLASS A 1444 1.750% 09/14/35 ..
ORACLE CORP  2.800% 04/01/27
PRESTON RIDGE PARTNERS HORTGA SERI
CLASS A1 144A  5.560% 06/25/27
PRESTON RIDGE PARTNERS MORTGA SERIES 2022-3
CLASS A1 144A  5.560% 06/25/27
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021
RNA CLASS A1 1444 5.487% 10/25/51
PRESTON RIDGE PARTNERS MORTGA SERIES 2022-5
CLASS A1 144A  7.360% 00/27/27
PACIFIC GAS & ELECTRIC  3.150% 01/01/26 ..
PALMER SQUARE CLO LTD SERIES 2018-2A CLASS

AA 1444 6.009% 07/16/31
PALMER SQUARE CLO LTD SERIES 2018-2A CLASS
AA 1444 6.009% 07/16/31
PALMER SQUARE CLO LTD SERIES 2021-2A CLASS D
1444 7.809% 07/15/34
PAYPAL HOLDINGS INC  2.300% 06/01/30
PENSKE TRUCK LEASING PTL SERIES 1444

4.400% 07/01/27
PLANET FITNESS MASTER ISSUER L SERIES 2022
1A CLASS A2l 144A  3.251% 12/05/51
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-
RNY CLASS A1 144A  4.992% 02/25/61
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021
NPL3 CLASS A1 144A  4.868% 07/25/51
READYCAP COMMERCIAL MORTGAG SERIES 2023-FL11
CLASS A 1444 6.713% 10/25/39
REGATTA XXIV FUNDING LTD SERIES 2021-54
CLASS D 1444 7.883% 01/20/35

..01/22/2024 .

..06/06/2024 .
..02/15/2024 .

..08/05/2024 .
..07/25/2024 .
.. 12/25/2024 .

..04/10/2024 .
..01/30/2024 .

02/13/2024 .
..01/16/2024 .

..08/15/2024 .
..04/23/2024 .

..02/16/2024 .
.. 12/05/2024 .
.. 12/25/2024 .
.. 12/25/2024 .
.. 12/26/2024 .

12/27/2024 .

Tax Free Exchange ...
Toronto Dominion

Securities ...
Chase ....
First Union Capita
Markets

Paydown

Paydown

Paydown
Goldman Sachs & Co .....

Loop Capital Markets ...
First Union Capital
Markets

Paydown

Paydown

Paydown

Paydown

Paydown

...199,662 |...

............ 430,903
......... 1,158,885

......... 1,762,779

......... 3,479,841

............ 555,000

..2,292,546 |...
2,298,199 |.

... 200,000

..... 2,465,000

............. 361,339
........... 3,479,841

............. 555,000

..2,455,000 |..

......... 3,471,141

............ 534,881

.......... 3,475,218

............ 537,506

........... 417,104
........ 1,229,433

........ 1,806,776

........ 3,479,841

........... 555,000

............ 7,836

...(8,467)]....
(54,443)|.

............ 7,836

...(8,467)...

.. 11/15/2083 .

..09/14/2035 .
..04/01/2027 .

..06/25/2027 .

..06/25/2027 .

..10/25/2051 .

..00/27/2027 .
..01/01/2026 .

..07/16/2031 .

..07/16/2031 .

..07/15/2034 .
..06/01/2030 .

..07/01/2027 .

.. 12/05/2051 .

..02/25/2061 .

..07/25/2051 .

..10/25/2039 .

..01/20/2035 .
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RESIDENTIAL ASSET SECURITIES C SERIES 2005~
76110W-N7-7 .. |KS2 CLASS M2~ 5.473% 03/25/35 .....evvvvvunns [ eeeennn ..12/26/2024 . [Paydown ........cooevvviiiiseniiiiiniinis e 323,124 ...l 323,124 |............ 320,550 [....evneeee 320,983 |..oooeeiiiiins (VN F 2,142 [, [V F 2,142 |l [N . 323,124 |ooeviiiiiiins (VN (V1 O [V O 7,855 [..03/25/2035 .
ROCHE HOLDINGS INC SERIES 144A  5.593% Citigroup Global
TT1196-CH-3 .. | 11/13/33 oo ..10/24/2024 . [Markets .........cooooeiis o s 1,053,850 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 f[..eevvvnnnnnnnee (VN F, 53,850 [..eevennnns 53,850 [cevvvvrennnns 53,134 |..11/13/2033 .
RYDER SYSTEM INC SERIES MTN  4.300% Toronto Dominion
78355H-KU-2 ...| 06/15/27 . [ e ..02/20/2024 . [Securities ... .. 1,153,022 |.......... 1,180,000 |......... 1,172,125 |......... 1,174,121 |.. L0 1,174,344 |.... ..06/15/2027 .
S&P GLOBAL INC SERIES W1 2.900% 03/01/32
T8A09V-BK-9 .. | evvrrrrrrrriiiiiiiiiiiiieieereiee e [ e .. 11/25/2024 . [ Chase .....ccceeeeeciiiciin fooveeniineeeiieens o, 1,064,702 |........... 1,205,000 |......... 1,101,010 |......... 1,109,124 |.oovvviiiiinns (VN F 9,007 [ovveriiiininnnne [V F 9,007 |ooeiiiiiiinnns 0....... 1,118,222 ..03/01/2032 .
STONEPEAK SERIES 2021-1A CLASS AA 144A
78433X-AA-8 .. 12.301% 02/28/33 .....ooooiiiiiiiiii ..12/15/2024 . [Paydown ........coevvvviiiiieniiiiinniiiis e, 175,655 | 175,655 | 175,650 |............ VET) I (VN L P [V L3N [N . 175,655 |.....oooeeeeins (VN (1 O [V O 1,803 |..02/28/2033 .
SWB PRIVATE EDUCATION LOAN TR SERIES 2021-A
78448Y-AE-1 .. |CLASS C 144A  2.990% 01/15/53 .....ccceeeeiss [ ooennn ..12/15/2024 . [Paydown ........coovvvviiiii]eniiniiniiiis e 96,217 |.ccoeeeennnns 96,217 |oeevveeeenns 85,152 [.uvuvnnnnne 87,479 |ceveveiiiiiiinnns (VN F 8,739 [ [V F 8,739 |.ooeiiiiiinns [V F 96,217 |ooooeeiiiienns (VN (V1 O [V O 1,485 |..01/15/2053 .
SLAM 2021 1 LLC SERIES 2021-1A CLASS A 144A
T8440A-AA-0 .. | 2.434% 06/15/46 .......ooooeeiiiiiii ..12/15/2024 . [Paydown ........coevvveviiiseniiiiiiiiiiiis | 168,438 |............. 168,438 |............ 154,829 |............ 157,949 |oovvviiiiiiiees [V F, 10,488 |...oooeeeeeenns (VN F 10,488 |..oevvvvennnnnns [N . 168,438 |...oovvveeennnns (VN (1 O [V O 2,224 |..06/15/2046 .
SWB PRIVATE EDUCATION LOAN TR SERIES 2022-C
78449C-AB-4 .. |CLASS A1B 144A  6.656% 05/16/50 .......evvnn |oeennnn .. 12/16/2024 . [Paydown ........coovvvvveiii]oniinninniiiinins o, 122,199 [ouvvvnnennee 122,199 |............ 123,058 |............ 123,023 |.oovvviiiiiinens [V F, (€725 R [V F (824) oot [N . 122,199 |l (VN (1 O [V O 4,756 ..05/16/2050 .
SWB PRIVATE EDUCATION LOAN TR SERIES 2021-D
T8440M-AA-4 .. |CLASS A1A 144A  1.340% 03/17/53 ............ | ...t ..12/15/2024 . [Paydown ........coevvvviiiiieniiiiinniiiis e, 122,845 |..evvvennene 122,845 ............ 112,408 |............ 114,169 [...ovvnnnnnnnnnee (VN F 8,676 |....cceeeeeennns [V F 8,676 |...eevvvernnnnns [N . 122,845 |l (VN (1 O [V O 866 |..03/17/2053 .
SALLY HOLDINGS/SALLY CAP  5.625% 12/01/25
e i R R PP IR ..03/13/2024 . [Cal | 100.0000 ..... |oeeeeeeeeiiiiiiiiiins fervennnnnnns 600,000 |............. 600,000 |............ 592,500 [............ 593,476 |.......oeeeen [V 648 |l [V (L2 O [N . 594,125 |oooviiiiiiienns (VN F, 5,875 [cueuennnee 5,875 ool 9,563 |..12/01/2025 .
Bony/Barclays Capital
80282K-BC-9 .. | SANTANDER HOLDINGS USA  2.490% 01/06/28 .. |....... ..02/16/2024 . [INC ooovviiiiiiiiiiiiiiiii e | 4,569,5% |........... 5,050,000 |......... 4,532,674 |.......... 4,661,223 |l [V F, 12,340 [ovneniiiiinnnnee (VN F 12,340 | 0....... 4,673,563 [.....ovvvnnnnnne [V A (103,970)........ (103,970).......ennnn 78,591 |..01/06/2028 .
SANTANDER DRIVE AUTO RECEIVAB SERIES 2022-3 SWMBC NIKKO SECURITIES
80285U-AF-8 .. |CLASS C  4.490% 08/15/29 .......euvvvvvnnennnns]|veeeens ..08/08/2024 . [AMERICA, ..o oo o 902,073 [..evvvvennnee 910,000 |......cc... 909,826 |............ 909,878 [..evvvrernnnnnne [V 2 | (VN P P [N . 909,901 [oeuviiinnnnnnee (VN F, (7,828)]........... (7,828)].cccccnnnnns 26,558 |..08/15/2029 .
SANTANDER DRIVE AUTO RECEIVAB SERIES 2020-3
80285l1-AG-2 .. |CLASS D 1.640% 11/16/26 ........cevvvvvveeens [ oeeens .. 11/15/2024 . [Paydown .......coovvvvviiiiioniiininiiiiis e, 374,525 |t 374,525 |............ 356,267 [...uveneeee 368,839 |....ooeeeeienns (VN F 5,687 |.ooeeieiiiins [V F 5,687 |oeeeeeiiininnnns [N . 374,525 |oeeviiiiiiinnns (VN (1 O [V O 2,912 |..11/16/2026 .
SANTANDER BANK AUTO CREDIT LI SERIES 2022-A SWBC NIKKO SECURITIES
80290C-AS-3 .. |CLASS B 144A  5.281% 05/15/32 ...........ooo. | .o ..08/08/2024 . [AMERICA, ..o oo o, 340,747 |..evvennneee 341,695 |............ 339,736 [...evveneeee 340,618 [..evvvvnnnnnnnnne [V M5 [, [V M5 | [N . 341,083 [oeeeeiiiinnnnee [V F (286)]............. (3] A 11,729 [..05/15/2032 .
SANTANDER BANK AUTO CREDIT LI SERIES 2022-A
80290C-AS-3 .. |CLASS B 144A  5.281% 05/15/32 ...........ooo. | .o ..07/15/2024 . [Paydown ........ccevvvvviiisoniiiiiniiiiiins o, 316,947 [...ovvenneen 316,947 |............ 315,130 [o.eeveneneee 315,948 |l [V F, o1 I [V 999 |t [N 316,947 [oveeinnnnnnnne (VN (1 O [V O 5,442 |..05/15/2032 .
SANTANDER BANK AUTO CREDIT LI SERIES 2022-B
80290C-AY-0 .. |CLASS C 144A  5.916% 08/16/32 ......ccevvvees | oeennns ..12/15/2024 . [Paydown ........coevvvviiiiieniiiiinniiiis e, 151,204 |..oeveeneee 151,204 |............ 151,294 |............ 151,204 oo (VN (1 PO [V [V SO [N . 151,204 ...l (VN (1 O [V O 4,624 |..08/16/2032 .
SIERRA RECEIVABLES FUNDING CO SERIES 2022-2A
82650T-AB-3 .. |CLASS B 144A  5.040% 06/20/40 ........eevvvee | eeeennn ..12/20/2024 . [Paydown .........coevvviiiii]oniiiniiiiiis e 47,655 [.evveeiiiiinns 47,655 |l 47,647 |...oeennneee 47,648 |.oeevvieiiiinnns (VN [ PP [V [ [V F 47,655 | (VN (1 O [V O 1,210 |..06/20/2040 .
SIERRA RECEIVABLES FUNDING CO SERIES 2022-3A
826934-AC-5 ...|CLASS C 144A  7.630% 07/20/39 .....covvvvveen [ eeeenns ..12/20/2024 . [Paydown .........coevvviiiii]oniiiniiiiiis e 93,768 |...cceeennnnn 93,768 |...evvenenns 93,746 |............. 93,748 |ceevviiiiiiinnns [V PN (VN AU [V F 93,768 |..ooeeeiinienns (VN (1 O [V O 3,601 [..07/20/2039 .
SIERRA RECEIVABLES FUNDING CO SERIES 2023-1A
826943-AC-6 .. |CLASS C 144A  7.000% 01/20/40 .....evvvvvnnnn | eeeenns ..12/20/2024 . [Paydown .........coevvviiiii]oniiiniiiiiis e 36,681 [.....ccennnn 36,681 |..cceeeennns 36,675 [....ounnnnnee 36,675 [ooeeeeiiiiiinnnns (VN (30 PO [V [ [V F 36,681 |..oevvviiinnnns (VN (1 O [V O 1,259 [..01/20/2040 .
SILVERBOW RESOURCES INC SERIES 144A
82836G-AA-0 .. | 12.109% 12/15/28 ...ooovevieiiieiiiiie ..07/30/2024 . [Cal | 107.4073 ..o |eveeeieiiiieeiieieees [, 537,499 |............. 500,4311............ 490,422 |............ 490,620 |..cooeeeeeeennns 0 ..12/15/2028 .
SILVERBOW RESOURCES INC SERIES 144A Redempt ion
82836G-AA-0 .. | 12.109% 12/15/28 ...ooooveeeiiieiiiieee ..06/15/2024 .| 100.0000 . ..12/15/2028 .
828807-DF-1 .. | SIMON PROPERTY GROUP INC ~ 2.450% 09/13/29 |....... ..02/09/2024 . |Bank of America .. .. 3,459,834 |... ..3,481,197 |.... ..09/13/2029 .
DELTA AIR LINES SKYMILES SERIES 144A
830867-AB-3 .. |4.750% 10/20/28 .......ovvvvvvririiiiniiiiiiiniiiins [ eeeees ..02/27/2024 . [Various .... ...392,008 |... ... 400,000 .. 390,459 . 390, .. L0 ..391,169 |.... . . . s ..10/20/2028 .

SMYRNA READY MIX CON

832831-AE-3 .. | 8.875% 11/15/31 eevviiiieiiiiiie e ..07/3172024 .| P Morgan ........ccoeevnns foreennannniin i 267,363 [..veeeeennnen 250,000 |....vvveeens 250,000 |............ 250,000 f..oeeeriniinnnns [V SO (VN F [V AT [V IO [\ 250,000 |...vvviieiinnns [V RO 17,363 | 17,363 | 13,709 |..11/15/2031 .
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2018-A

83406E-AC-9 .. | CLASS A2B 144A  2.950% 02/25/42 ....ooevveuin | vneee ..12/25/2024 . | Paydoun ... ...136,154 |... .. 136,154 .. 134,792 . 135,474 |.. ..136,154 |.... ..02/25/2042 .

SOUND POINT CLO LTD SERIES 2018-1A CLA STIFEL, NIC

83610J-AA-4 .. | 144A  5.909% 04/15/31 ...ooeriiiiiiiiiiiiiin [ e ..02/13/2024 . [ COMPANY , ...ooooiiiiiinan forreeniiiiieieiiis [ 1,325,759 | 1,323, 13 [......... 1,202,019 [.......... 1,308,552 [coovveeiiiiins 0 fiienaanns [QIUZD] PPN (VN FORR [QIUZ] ST 0f...c.. 1,303,448 ..04/15/2031 .
SOUND POINT CLO LTD SERIES 2018-1A CLASS A

83610J-AA-4 .. | 144A  5.909% 04/15/31 ...ooeriiiiiiiiiiiiiiis [ e ..01/15/2024 . | Paydoun .... ... 131,335 |... .. 131,33 .. 128,249 . 129,3% |.. .0 ..131,335 |.... ..04/15/2031 .

SOUND POINT CLO LTD SERIE
83611K-AN-2 .. | 144A  6.579% 01/20/32 ..vvvveeeiinniiieaiiis [ e .. 12/06/2024 . [Paydown ......ocoovvvvreenifoviiiiiiiiiiiiiiiin e 1,235,000 f........... 1,235,000 ......... 1,167,488 |......... 1,179,365 |.ovvveieennnns Ofenennnn 55,635 [.iiiiiiiinens Ofieiiennns 55,635 [..viiiiiinnnns 0f....... 1,235,000

..01/20/2032 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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SOUND POINT CLO LTD SERIES 2021-1A CLASS A Citigroup Global
83614V-AC-9 .. | 144A  5.958% 04/25/34 .....cccvnnnnnnnna| e ..05/10/2024 . [Markets .........coooeeiis o s 906,457 |....evvvneee 905,000 | 898,439 [.......000e 900,273 [oeeiiiiiiiinnn 0 e, K [V 365 |oeeiiiiiiees 0. 900,638 |........ceennnn (VN F, 5,820 [cuvunnnnnee 5,820 [ooeeiiinnns 33,024 |..04/25/2034 .
SOUND POINT CLO LTD SERIES 2020-1A CLASS BR
83614X-AS-0 .. | 144A  6.520% 07/20/34 .............ooooeiils ..08/15/2024 . [Deutsche Bank .. .... 310,000 .... 307,024 . . . . L0 . . L0 . . . ..07/20/2034 .
842587-DH-7 .. | SOUTHERN CO SERIES 21-B  1.750% 03/15/28 . ..11/07/2024 .| JP Morgan .. .500,000 |.. L 432,455 |.. ..10,558 .. .10, .0 ..454, K .1, K -1 .10, ..03/15/2028 .
844741-BG-2 .. | SOUTHIEST AIRLINES CO  1.250% 05/01/25 ... ..08/27/2024 . |UBS Securities Inc .... ..1,300,000 |......... 1,715,077 (88,778))... . .. (88, .0 ........ 1,386, L0 . (90, e (90, .18, ..05/01/2025 .
SPECIALTY UNDERWRITING & RESID SERIES 2005~
84751P-EU-9 .. |BC1 CLASS M4  5.950% 12/25/35 ..12/26/2024 . [Paydown ... .. 343,559 .. 342,754 L0 .. 12/25/2035 .
SRM ESCROW ISSUER LLC SERIES 144A .
85236F-AA-1 .. | 11/01/28 ..o [ e ..08/08/2024 . [P Morgan .....ooooevveeies ovniininiiiniiins e, 411,375 [ 420,000 | 399,085 |............ 400,082 [|....ccevvrrnnnnns (VN F 1,982 | [V F 1,982 |oooeeeiiniinns [N . 402,063 |.......evvnnneee (VN F, 9,312 [ouennnnee 9,312 [eveiiiiinnns 18,340 [..11/01/2028 .
SUMMIT MATERIALS LLC FIN SERIES 144A
86614R-AN-7 .. |5.250% 01/15/29 ......ooooviiiiinnnnn s ..11/22/2024 . | Goldman Sachs & Co ..... |.eeeeeeeeernieniiniss Joeeeennninins 80,000 |.....ceeennnns 80,000 |............. 74,200 |..eennnnnnee 74,468 |..ccvvvviiennnnns [V 857 |oeveeeiiiiis [V 857 [eueerirninnnnns [V F 75,325 [oeeeiiiiiinnnne (VN F, 4,675 |...ounneeee 4,675 [.ooeeeeennnns 5,717 [..01/15/2029 .
HEL10S ISSUER LLC SERIES 2022-C CLASS A 144A
867441-AA-7 .. 15.300% 11/22/49 ... ..04/29/2024 . | Cantor Fitzgerald & Co |...coooveeeiiniiiins |oeeennnnis 302,025 |...coeeennns 315,946 |............ 208,938 [......ee.e. 300,731 [oovvveiiiiinnnnee [V 512 [ [V 512 |l [N . 301,243 [ooeevnniinnneee [V 781 |l 781 | 6,003 [.. 11/22/2049 .
HEL10S ISSUER LLC SERIES 2022-C CLASS A 144A
867441-AA-7 .. 15.300% 11/22/49 ... ..12/20/2024 . [Paydown .........coevvviiiii]oiiiiniiiiiiis | 28,439 [ceevviiiinnnns 28,439 ]............. 26,908 |........e.... 27,070 [o.eeennnnninnnnee (VN F 1,370 |oveeeiiiiiiiees [V F 1,370 [oeeeeiiiiinnnns [V F 28,439 [ooeeiiiinnnnee (VN (V1 O [V O 591 ..11/22/2049 .
SUNNOVA ENERGY CORP SERIES 144A  11.750%
86745G-AG-8 .. | 10/01/28 .....euvvvimiiiininiiiiiiiiiiiiiiiiiiiiiiiins [ e ..02/05/2024 . | Goldman Sachs & Co ..... |oeeeeeeeerrrnnnninnns |oeeeininnins 105,000 |............. 120,000 |............ 16,714 |............ 108,835 |............ 8,009 [..evvvvrnnnnnnns 46 |ooooeeiiiiis [V F 8,055 |..ooooeeiiinnns (VN 116,889 |....ooevveeenns (VN A (11,889)|......... (11,889)]....cccennn 4,974 1..10/01/2028 .
HEL10S ISSUER LLC SERIES 2023-B CLASS B 144A
86745Y-AB-0 .. |5.600% 08/22/50 .......cevvrrrrireiiiiiiiiiiiiiiiins [ eeeees ..03/20/2024 . | Cantor Fitzgerald & Co |...ccooeeeriiniiiins |oeieninnis 535,420 |............. 557,026 |............ 519,870 |............ 520,514 |l [V 301 [ [V 301 | [N . 520,905 |[...ovvvennnnnee (VN F, 14,515 |........... 14,515 .ot 5,310 [..08/22/2050 .
HEL10S ISSUER LLC SERIES 2023-B CLASS B 144A
86745Y-AB-0 .. |5.600% 08/22/50 .......cevvvrreiriiiiiiiiiiiiiiiiins [ eeeees ..03/20/2024 . [Paydown ........cceevvviiiis]oriiniiiniiniiis |, 4,200 [cooiiiiiinns 4,200 |ooeeeiinn 4,004 ...l 4,009 [..ovevennnnnnnne [V 81 | [V 2 O (VN F 4,290 [ (VN (1 O [V O 2,640 |..08/22/2050 .
HEL10S ISSUER LLC SERIES 2023-A CLASS B 144A
86746A-AB-1 .. |5.600% 05/20/50 .......eevrererereeeiniiiiiiiiiiiins [ eeeees ..04/02/2024 . [Various .......coooveeeeins foeeeninnnninininns o, 688,208 [........c.... 714,488 ............ 676,569 |............ 677,850 [c.vvvvrinnnnnnnee [V 468 ..ol [V 468 |..eeveriiinnnnns (VN 678,318 ...l (VN F, 9,885 [..ouunnnnnee 9,885 [...cceennnnn 10,770 |..05/20/2050 .
HEL10S ISSUER LLC SERIES 2023-A CLASS B 144A
86746A-AB-1 .. |5.600% 05/20/50 .......eevvrrrrereeiriiiiniiiiiinnns [ eeeees ..03/20/2024 . [Paydown .........coevvvviiis]oriiniiiiiiniiis | 9,180 |.eoeeeeeeeens 9,180 [cevvvvrnnnnnnee 8,692 |l 8,700 [..ovvvennnnnnnnee [V A1 | [V LY T O (VN F 9,180 |.eeeeeeeiinnnns (VN (1 O [V O 98 |..05/20/2050 .
TICP CLO LTD SERIES 2018-10A CLASS D 144A
87249C-AG-6 .. | 7.679% 04/20/31 ..oovvvviiiiiiiiiiiiiiiiiiiiiiiiiias [ e ..08/15/2024 . [RBC ...oooooeeeiieiei e | 972,183 [.evvvvnnnns 970,000 |.....ccee.. 911,713 |l 922,311 |l (VN F 4,848 [oeeniiiiinnnnnne [V F 4,848 |..oooeiiiinns 0. 927,160 |.oooeeeeeeennns (VN F, 45,028 |....coeueee 45,028 |.oooeeeeenns 68,200 |..04/20/2031 .
WIND RIVER CLO LTD SERIES 2017-4A CLASS C
87240L-AG-6 .. | 144A  6.533% 11/20/30 ...eovvvvvvvriiiiiiiinnns [ oo ..02/20/2024 . [Paydown ........coevvviiiiisoniiiiniiiini | 760,000 |............. 760,000 |............ 735,300 [..eeveenneee 740,265 |....oooeeeenl [V F, 19,735 [cveiiiiiiiinnnes (VN F 19,735 |ooeeiiiiinnns (VN 760,000 |.....coevvvenns (VN (1 O [V O 14,331 [.. 11/20/2030 .
T MOBILE US INC SERIES Wi 2.050% 02/15/28
B PP IR ..04/01/2024 . [Various ......cooooeveeeees fooveeeieninnnenninnns o, 1,412,237 |.......... 1,580,000 |......... 1,400,074 |.......... 1,445,964 1,453,552 ..02/15/2028 .
TPG REAL ESTATE FINANCE SERIES 2021-FL4
8727611-AA-1 .. |CLASS A 144A  5.543% 03/15/38 ......ccoeeeess | oeennn ..12/16/2024 . [ Paydown 769,139 |... ... 769,139 ...l 769, 139 ... 769,139 [.. 769,139 |.... ..03/15/2038 .
87612B-BG-6 .. | TARGA RESOURCES PARTNERS ~ 5.000% 01/15/28 |....... ..02/16/2024 . [Morgan Stanley .... 1,539,200 |... ..1,575,000 |......... 1,851,792 1,661,792 |.. ..1,551,792 |.... . (12,591)[.... ..01/15/2028 .
Citigroup Global
87612K-AA-0 .. | TARGA RESOURCES CORP  5.200% 07/01/27 .....[....... ..06/24/2024 . [Markets ...........ccooees e e 2,000,200 [....oeeee 2,000,000 |......... 1,996,980 |......... 1,997,784 |ovvveiininnnns (VN 283 [ [V P A 0l....... 1,998,067 |................ (VN FORRRR 2,133 [ 2,133 [eveniinnnns 102,267 |..07/01/2027 .
TAUBMAN CENTERS COMMERCIAL SERIES 2022-DPM
87666Y-AA-5 .. |CLASS A 144A  6.664% 05/15/37 .....oevvvvrvnn | eeeeenn ..08/02/2024 . [Morgan Stanley ...........loeeeeeeeeiiiiiiiiins |, 907,015 [c.vvvvnnnnns 905,000 |............ 895,937 [.vvvvennns 903,207 |.eeeeeeeeen [V FORRRR (766)]...ceeeeeeenns (VN FORR (766) [vvvvvvrrnnnnnns [N FRRR 902,441 [...ovvinnnnnnne (VN FORRRR 4,574 [.eeennnnne 4,574 [ovniniinnns 44,209 |..05/15/2037 .
88033G-CZ-1 .. | TENET HEALTHCARE CORP  4.875% 01/01/26 ... |....... ..03/05/2024 . [Cal | 100.0000 ..... |oeeeeeeeeeriiiiiiiens fervenninnnns 310,000 | 310,000 |.....ceeuen. 209,528 |............ 300,783 [..evvevnnnnnnnee [V 781 |, [V F£: 1T [N 301,563 [..eevvvnnnnnnee (VN F, 8,437 [ceeennnnee 8,437 [ooeeieenns 10,243 [..01/01/2026 .
TEXTAINER MARINE CONTAINERS LI SERIES 2020-
88315L-AG-3 .. | 2A CLASS A 144A  2.100% 09/20/45 ...........[....... ..12/20/2024 . [Paydown .........coevvviiiii]oniiiniiiiiis e 55,164 |...ovvvvennnnns 55,164 |............. 49,269 |...oevvennnns 50,273 [ceeeeieiiiiinnns (VN F 4,891 [ [V F 4,801 | [V F 55,164 |.......oeeeen (VN (1 O [V O 622 |..09/20/2045 .
TEXTAINER MARINE CONTAINERS LI SERIES 2020-
88315L-AJ-7 .. | 3A CLASS A 144A  2.110% 09/20/45 ........... |....... ..12/20/2024 . [Paydown .........coevvviiiii]oniiiniiiiiis e 76,986 |.....ccennnnn 76,986 |...covvennnns 69,931 [....unnnnnne FATL T R (VN F [ZI0 I [V F 5,240 |ooeiiiiiiinnns [V F 76,986 |.oeevvviinnnnnns (VN (1 O [V O 880 |..09/20/2045 .
TEXTAINER MARINE CONTAINERS LI SERIES 2021-
88315L-AQ-1 .. | 2A CLASS A 144A  2.230% 04/20/46 ...........|....... ..12/20/2024 . [Paydown .........coevvviiiii]oniiiniiiiiis e 56,000 [..ccoeeeennnns 56,000 |..evverennns 49,450 |....coveenns 50,522 |...oooiiiiiinns (VN F 5,478 [cveeiiiiinnnnne [V F 5478 |oooeiiiiiinns [V F 56,000 |...oevvrrinnnnns (VN (1 O [V O 676 |..04/20/2046 .
37 CAPITAL CLO LTD SERIES 2022-1A CLASS D
88420P-AS-1 .. | 144A  9.857% 07/15/34 ...ooevvvvvveeiiiiiiinens [ oo ..08/02/2024 . [Paydown ........ccevvvvviiisooriiiiiiiiiiiinns | 1,135,000 [....oennnn 1,135,000 |......... 1,100,950 |......... 1,105,906 [....ovvvvnnnnnnee [V F, 29,004 ooovviiiiiiiinnns (VN F 20,004 [oooiiiiiinnns 0....... 1,135,000 |..ccoeeeeeennns (VN (1 O [V O 96,820 |..07/15/2034 .
37 CAPITAL CLO LTD SERIES 2021-1A CLASS D
88430T-AG-6 .. | 144A  8.429% 10/15/34 ....oooeeeennnnnnnn | oos ..08/15/2024 . |Bank of America .........|oeeeeeeriiiiiiiinins |, 380,528 [.....oevnnens 380,000 |......cc.... 364,800 |............ 366,997 |...ooeeeeeenns [V 950 [oneniiiiiiiinne [V [ [N 367,947 [oevenninnnnnnne (VN F, 12,581 |l 12,581 [ 29,370 |..10/15/2034 .
TOWD POINT MORTGAGE TRUST SERIES 2019-3
89177L-AM-5 .. | CLASS A1 144A  3.750% 02/25/59 .......ccceee|oeennnn ..12/01/2024 . [Paydown .......ccovvvvvviiisooniiiinnniiiins e, N 496,003 |............ 536,497 |.....eeeeee. 523,889 |....ooeeiinnnnns [V A (27,886)|.....unnnnnnnnnen [V F (27,886) |-.ooeeeeeeenns [N . 496,003 [...evvvennnnnnee (VN (V1 PO [V O 9,894 |..02/25/2089 .
TRINITAS CLO LTD SERIES 2021-17A CLASS D
89642J-AG-0 .. | 144A  8.379% 10/20/34 ....oovvvvieviiiiiiiieins [ e ..08/15/2024 . | Goldman Sachs & Co ... |oeeeeeeereennnnninins |oeeeeees 1,330,399 [........... 1,330,000 |......... 1,266,360 |.......... 1,275,545 ...l (VN F I [V F, I 0 ... 1,278,768 |t (VN F, 51,631 |........... 51,631 [ceveenneee 101,296 |.. 10/20/2034 .
TRINITY RAIL LEASING L P SERIES 2022-1 CLASS
89656R-AA-8 .. |A 144A  4.550% 05/20/52 ......cooeeeeeeiieeeeni [ eeenns ..12/19/2024 . |Paydown ......oovvvviiiiiiii]oiiiiniiiiiiins | 17,285 ...t 17,285 |............. 17,284 |............. 17,284 |................. [ | [ | A [ P 17,285 | [\ [\ P [ 411 ..05/20/2052 .
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TRP 2021 LLC SERIES 2021-2 CLASS A 144A
89683L-AA-8 .. |2.150% 06/19/51 ...oeveviiieiiiiiiiiiiiiiiiiiiiiiins [ e .. 12/17/2024 . [Paydown .......oovvvvvvviiisonniiiiiniiis | 102,510 |.occennnnns 102,510 |.evveeeeennn 87,257 v 90,364 [onnennnniiiiinnnn O e 12,146 [ O 12,146 |0 102,510 [0 s (V1 O [V O 1,215 ]..06/19/2051 .
UNITED AIR 2018 1 AA PTT SERIES AA  3.500%
909318-AA-5 .. |00/01/31 ..eeviiiiiiiiiiiiiiiiiiiieceeeeceeeeceeeeiees [ e ..04/26/2024 . [Various .......coooveeieins fooveeiinniiniinninns e, 632,991 |............. 691,189 |............626,597 |........eetn 835,925 |oeeeeeniiinnnnnnn O et 1,710 | 0 e 1,710 [ 0 [ 837,835 [ O | (4,644) ..09/01/2031 .
UNITED AIRLINES INC SERIES 144A  4.625%
90932L-AH-0 .. | 04/15/29 ... . ..03/11/2024 . | Goldman Sachs & Co .... ...499,608 |... .. 540,000 .16,598 |.... ..04/15/2029 .
VCAT ASSET SECURITIZATION LLC SERIES 2021-
91790C-AA-4 .. |NPL1 CLASS A1 144A  2.307% 12/26/50 ....... [....... ..08/06/2024 . [Baird & Co ...covvvvvvvenis|oeiiiiiiiiiiiiiins | 41,603 | 41,864 |...cceeennns 40,519 |............. 41,228 oeeeiiiiiiiieens [V [£5)] PO (VN [£5)] SR [V F 4,228 [ [V 380 |.ooeeeeies 380 | 1,264 |..12/26/2050 .
VCAT ASSET SECURITIZATION LLC SERIES 2021-
91790C-AA-4 .. |NPL1 CLASS A1 144A  2.307% 12/26/50 ... ..07/25/2024 . [Paydown . .. 114,055 ..12/26/2050 .

91824A-AA-8 ..

91824A-AA-8 ..

92320V-AS-1 ...
92338C-AE-3 ...

925350-AB-0 ...

92538X-AA-3 ..

92539G-AA-9 ...

92564R-AA-3 ...
926650-AB-9 ..

92840V-AG-7 ..
928563-AC-9 ...
928563-AE-5 ..

928668-BS-0 ..

92867W-AD-0 ..

92873H-AA-1 ..

92873H-AA-1 ..

92890F-BB-1 ..

92890P-AG-9 ..

92938C-AF-4 ...

94353M-AA-3 ...

949746-SH-5 ...

95000U-2A-0 ..

95000U-25-1 ..

95058X-AE-8 ..

95058X-AE-8 ..

VCAT ASSET SECURITIZATION LLC SERIES 2021-
NPL5 CLASS A1 144A  4.868% 08/25/51
VCAT ASSET SECURITIZATION LLC SERIES 2021-
NPL5 CLASS A1 1444 4.868% 08/25/51 ...
VENTURE CDO LTD SERIES 2016-25A CLASS ARR
1448 6.135% 04/20/29 ...vooveoeeeeeenn.
VERALTO CORP SERIES 144A  5.450% 09/18/33
VERTIV GROUP CORPORATION SERIES 144

4.125% 11/15/28 oo
VERUS SECURITIZATION TRUST SERIES 2022-2
CLASS A1 144A  4.260% 02/25/67 ..............
VERUS SECURITIZATION TRUST SERIES 2023-3
CLASS A1 144A  5.930% 03/25/68 ..............
VICI PROPERTIES NOTE SERIES 144A  4.250%
12/01/26 oo
VICI PROPERTIES LP  4.750% 02/15/28 .......

VISTRA OPERATIONS CO LLC SERIES 144A
3.700% 01/30/27
VMWARE INC ~ 3.900% 08/21/27 ....
VMNARE INC ~ 4.650% 05/15/27 ...
VOLKSWAGEN GROUP AMERICA SERIES 144A
4.350% 06/08/27
VOLKSWAGEN AUTO LOAN ENHANCE SERIES 2023-1
CLASS A3 5.020% 06/20/28
VERICREST OPPORTUNITY LOAN TRA SERIES 2021-
NP11 CLASS A1 144A  4.868% 08/25/51
VERICREST OPPORTUNITY LOAN TRA SERIES 2021-
NP11 CLASS A1 144A  4.868% 08/25/51
WF RBS COMMERCIAL MORTGAGE SERIES 2014-C20
CLASS AS  4.176% 05/15/47 ....
WF-RBS COMMERCIAL MORTGAGE TRU SERIES 2013-
C14 CLASS AS  3.488% 06/15/46
WF RBS COMMERCIAL MORTGAGE SERIES 2013-C15
CLASS AS  4.186% 08/15/46 .

WAVE 2017 1 LLC SERIES 2017- 1A
3.844% 11/16/42

WELLS FARGO & COMPANY ~ 3.000% 10/23/26 ...
WELLS FARGO & COMPANY MTN SERIES MTN

3.584% 05/22/28
WELLS FARGO & COMPANY MTN Corp. MTN
2.393% 06/02/28
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2l |

1440 3.884% 03/15/48 .....evvieiiieiiiies
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2l |
1440 3.884% 03/15/48 ...ovvvveeeeennnnee

..08/07/2024 .

..07/25/2024

..04/22/2024
..00/03/2024 .

..02/20/2024 .

..12/01/2024 .

..12/01/2024 .

..02/15/2024 .
..02/15/2024 .

..01/30/2024 .
..02/16/2024 .
..02/15/2024 .

..02/16/2024 .||

..03/19/2024 .

..08/07/2024 .

..07/25/2024 .

..08/01/2024 .

..12/01/2024 .

..12/01/2024 .

..12/15/2024 .

02/15/2024 .

..05/22/2024 .

02/15/2024 .

..05/09/2024 .

03/15/2024 .

. | Paydown ....

. | Paydown

First Union Capita
Markets

Tax Free Exchange ...

Morgan Stanley

Paydown

Paydown

Morgan Stanley
Chase

Various
Various ....
Chase
Bony/Barclays Capita

NC e

Pershing

Pershing

Paydown

Paydown ....
Paydown
Paydown ....
Paydown
First Union Capital
Markets ....

Merrill Lyncl
Fenner

Millinium Advisors ..... |,

Mitsubishi Securities .

Paydown

............ 468,391

......... 1,733,124

............ 163,088
......... 1,281,4%

......... 3,448,889

......... 1,017,130

......... 1,424,775
............ 183,278

............ 300,025

...70,030 |...

620,011 |...
5,691,146 |...

... 1,343,728 |...
..4,320,946 |...

............. 474,320

....620,011
..5,920,000

............. 100,000

........... 1,733,124

............. 170,000
........... 1,320,000

........... 3,630,000
..... 1,405,000
..... 4,410,000

........... 1,045,000
1,000,000

............. 242,988

.. 1,785,000

.......... 1,500,000

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

............. 319,667

.......... 4,367,

......... 1,036,

......... 1,701

............ 188,

............ 302,

1,683,

433

640

,284

915

398

207

............ 162,
.......... 1,290,

.......... 3,441

............ 999,

............ 231

............. 78,

.. 67,

,038,

132 |..

...620,011 |..

7%
139

,481

744

781

,481

844

0.

0.
................. (V) RO
................. 0f.eeee 11,238
................. 0 e 1,284
................. 0fiennnnnn 312
................. 0f.eeee.......868
................. 0f..eeeee.. 4,598

............ 9,582

.. 2,59 |...

...70,030 |....

.. 620,011

........ 1,733,124

.......... 163,106
........ 1,291,007

........ 3,446,079

........ 1,585,003

191,681

........... 307,578

............ 2,810

......... (21,848)

........... (2,723)

............ 4,675

........ (160,318)
........... (8,403)

........... (7,563)

..(42,002)]....

. (37,467)]....
..(37,554)]....

...(42,002

)] 9,218
)] 12,550
.............. 3,075
................. 518

)|

)] 27,179
)] 1,037
)] 5,104
.................... 8

..08/25/2051 .

..08/25/2051 .

..04/20/2029 .
..00/18/2033 .

.. 11/15/2028 .

..02/25/2067 .

..03/25/2068 .

..12/01/2026 .
..02/15/2028 .

..01/30/2027 .
..08/21/2027 .
..05/15/2027 .

..06/08/2027 .

..06/20/2028 .

..08/25/2051 .

..08/25/2051 .

..05/15/2047 .

..06/15/2046 .

..08/15/2046 .

.. 11/15/2042 .

..10/23/2026 .

..05/22/2028 .

..06/02/2028 .

..03/15/2048 .

..03/15/2048 .
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WENDYS FUNDING LLC SERIES 2019-1A CLASS A2I
95058X-AG-3 .. | 144A  3.783% 06/15/49 ......ovvvvvvviviiiiienns [ oo ..05/10/2024 . [Baird & Co ..ooovvvvvvvenis|oveeiiiiiiiiieiiiins |, 77,188 |oeeeeeeeens 80,772 |cceveeenns 75,623 |..oeevnnnnnne 76,330 [cevvvveriiinnnns [V 697 |l [V [C1 7 [V F 77,027 |oveeeiiiiiienns [V 161 [ L] 1 S 1,267 |..06/15/2049 .
WENDYS FUNDING LLC SERIES 2019-1A CLASS A2l
95058X-AG-3 .. | 144A  3.783% 06/15/49 ........evvvvvrvrnnnnnnns ..03/15/2024 . [ Paydown ..06/15/2049 .

..391,474 |....

958102-AM-7 .. | WESTERN DIGITAL CORP  4.750% 02/15/26 ..02/26/2024 .| SUMRIDGE PARTNERS LLC ..[. . 387,573 |..

Toronto Dominion

.. 395,000 ... 388,575 ..02/15/2026 .

958102-AQ-8 .. | WESTERN DIGITAL CORP  2.850% 02/01/29 .....|....... ..02/23/2024 . [Securities ........cocceeiforreeiiiiiiiiiiniins foeeens 1,860,356 |........... 2,210,000 |......... 1,771,191 [ 1,830,222 |vviiiienns 0 fnieiaans 9,583 |.uvviiiieiis 0 fiieeaans 9,583 |.ooiiiiiens 0f...c.. 1,839,805 [oooeiiiiiinnns [V RO AU B 20,551 [ovveeennnns 35,866 |..02/01/2029 .
WESTLAKE AUTOMOBILE RECEIVABL SERIES 2020-1A

96042K-AF-0 .. | CLASS D 144A  2.800% 06/16/25 .. R P ..02/15/2024 . | Paydown . ...249,2% |... .. 249,29 ... 247,037 . 249,140 |.. ..249,2% |.... ..06/16/2025 .
WESTLAKE AUTOMOBILE RECEIVABLE SEf First Union Capita

96042V-AG-4 .. | 2A CLASS D 144A  5.480% 09/15/27 ........o.. | oeueee ..08/13/2024 . [ Markets .........cccoeevees forneenenni s 171,474 [ 770,000 |............ 769,999 |............ 769,976 [...oceeennninnns (U S (73] E (U SO (V) AT [\ 769,974 |..oooiiiiiinns (U AR 1,500 [ooeeeennns 1,500 |ooeeeeinnes 28,013 [..09/15/2027 .
WHEELS FLEET LEASE FUNDING LLC SERIES 2023~

96328G-AS-6 .. | 1A CLASS A 144A  5.800% 04/18/38 ... ..05/13/2024 . |Bank of America .. .. 3,203,623 |........... 3,205,000 ...(1,182)f... ..04/18/2038 .
WILLIS ENGINE SECURITIZATION T SERIES

O7064E-AA-6 .. | CLASS A 144A  4.750% 09/15/43 ....cocevuniis | cennnne .. 12/15/2024 . [Paydown .......cccovveeiennfornnnanniiiiiiis e 9,665 |...uvviiieenne 9,665 [....eenvnnn 8,118 [ 8,808 [ O e 1,389 [ 0 e 1,389 | 0 9,865 | O el 0 (N O 249 1..09/15/2043 .
WILLIS ENGINE SECURITIZATION T SERIES 2021-A

97064G-AA-1 .. | CLASS A 144A  3.104% 05/15/46 ......cceveuns | veneeee .. 12/15/2024 . [Paydown ......cccouveereeiifornninniiiiinis e 10,912 | LU . O R 1 e 1 L (1 o o | (N O 185 ..05/15/2046 .
WILLIS ENGINE SECURITIZATION T SERIES 2023-A

97064Y-AA-2 .. | CLASS A 144A  8.000% 10/15/48 ......cevvvees | veneee ..00/04/2024 . |Various ......cceeeeeeninnn foreeeiennin i 984,040 [............. 927,485 |........... 916,802 |............ 917,196 [oooveeeiiinnns (V) R 909 |ooeiiiiiinne (U S 909 [oreeeeiiiiinns [\ 918,105 |....ovvveennns [V RO 65,936 |........... 65,936 |............. 45,003 |..10/15/2048 .
WILLIS ENGINE SECURITIZATION T SERIES 2023-A

97064Y-AA-2 .. | CLASS A 144A  8.000% 10/15/48 .....ccevvvvees | vennee .. 12/15/2024 . |Paydown .......ccooveeenenfornenninnn 187,067 |.oeeennnes 187,067 |............ 184,912 |............ 184,992 [..ooouiieeenn. 0 fnieiaans 2,075 | 0 fiieeaans 2,075 | 0 foeenann. 187,067 [oveveeieiinnns (U SO (VN F [V AU 7,213 1..10/15/2048 .
WIND RIVER CLO LTD SERIES 2019-3A CLASS AR

O7314J-AA-3 .. | 144A  5.998% 04/15/31 ...ooeriiiiiiiiiiiiiis [ e .. 12/06/2024 . [Paydown .......ccovvveeeeiifornienniiiiiis e 6,000,000 |.......... 6,000,000 |......... 6,000,000 |......... 6,000,000 [....ccoenvrnnnn [V SO (VN F [ AU [V IO 0f...c.. 6,000,000 |.....oeverannns (U SO (U F (VN FOUOT 430,079 |..04/15/2031 .
WIND RIVER CLO LTD SERIES 2021-2A CLASS D

O7315V-AJ-6 .. | 144A  8.020% 07/20/34 ....oovvivviiiiiinaiiis [ e ..05/10/2024 . [Bank of America .........foeeeeriiiiiiiiiniiss foeeeennns 1,243,190 |.......... 1,270,000 |......... 1,205,078 |......... 1,214,147 | 0 fnieiaans 2,120 |oeiiiiies 0 fiieeaanns 2,120 | 0f...c.. 1,216,268 ..07/20/2034 .

976826-BQ-9 .. | WISCONSIN POWER & LIGHT ~ 3.950% 09/01/32 . |....... .. 11/25/2024 . [Chase .........coeeeeennees feeneeiiiiiis e, 1,735,444 |........... 1,845,000 |......... 1,823,266 |......... 1,825,783 |.cuniiieenns 0 forieeannns 1,702 [oeeeeniiies 0 foiiinanns 1,702 [ 0f....... 1,827,485 ..00/01/2032 .

ZF NA CAPITAL SERIES 144A  7.125% 04/14/30
98877D-AE-5 .. | ...

..04/10/2024 . |Morgan Stanley ....
Redempt ion

...208,102 |... ...200,000 ...200,560 .200,551 |.. ..04/14/2030 .

..200,539 |....

PPFPL1-92-9 ...| TERRA ENERGY SERIES A-1 ~ 8.148% 12/15/42 .|....... ..12/20/2024 .{100.0000 ........ovvereeen e e 520,889 [............. 520,889 |............ 520,889 |............ 520,889 [.......cccoccetn 0 |, (LN R, [V R [\ U [\ S 520,889 [......cccunnens (O R (L R [V PO 20,892 .. 12/15/2042 .
BANK OF MONTREAL SERIES MTN ~ 2.650% Toronto Dominion

06368F-AJ-8 .. | 03/08/27 ...oeeneiiiiieiiiiiie e Ao ..02/15/2024 . [Securities ........cooooiiforiinniiiiiiiiiis e, 2,182,142 |........... 2,280,000 |......... 2,119,599 |......... 2,165,809 [.......cceeeinin 0 |oeeennns 4,538 |.cuviieeenns 0 foiienaenns 4,538 | 0f....... 2,170,348 |.......oeeeee. [\ S (38,206)|......... (38,208)f............. 27,189 |..03/08/2027 .

11271L-AD-4 .. [BROOKFIELD FINANCE INC ~ 4.850% 03/29/29 .. |A...... ..11/07/2024 . |Bank of New York . 1,000,924 |........... 1,000,000 ... 960,368 . . . 0 0 .31,229 |...........31,229 |... . ..03/29/2029 .

80346D-AH-0 .. | TRANSALTA CORP  7.750% 11/15/29 ............ Ao ..04/02/2024 . |Bank of America .. 238,804 |... ...235,102 .. (283)[... 4,256 |l 4,256 |... .. 11/15/2029 .
AERCAP IRELAND CAP GLOBA  3.000% 10/29/28

00774M=AH=5 .. | veeeeeeiiiiie et D...... ..02/26/2024 . [Morgan Stanley ...........|ocooeeiiiiiiiiiiiis | 2,288,718 |........... 2,655,000 |[.......... 2,203,923 |......... 2,217,669 |...oeeeeennnnns 0 forieeannns 8 N R 0 foiiinanns 7,988 |, 0f....... 2,285,627 |..oeeurieennn. 0 foueeeannns 3,090 |.....c.e.. 3,000 |.ouniienes 25,337 |..10/29/2028 .
ANGLO AMERICAN CAPITAL SERIES 144A  4.750% Citigroup Global

034863-AR-1 .. | 04/10/27 ..ooeennniiiiiiiiii e D...... ..08/26/2024 . [Markets .........ccooeeeis foeneeninis [, 2,285,767 |........... 2,255,000 |......... 2,304,178 2,282,341 |..oeeienns 0 foueenes (26,574)|......... (26,574)|...ccce. 94,319 |..04/10/2027 .

BANQUE FED CRED MUTUEL SERIES 144A  4.754%
06675D-CE-0 .. | 07/13/27 ...
06738E-AN-5 .. | BARCLAYS PLC  4.375% 01/12/26
06738E-BP-9 .. | BARCLAYS PLC  3.564% 09/23/35 ..

..02/09/2024 . |Bank of America
..03/06/2024 . [Bank of New York
..11/25/2024 . | Chase

2,711,340
...490,820
.. 3,254,960 |...

..2,740,000 |.. 2,727,348 |..
.500,000 |.. .502,369 |..
.. 3,670,000 |......... 2,903,337

..2,730,709 |. . (19,370)].
. (10,444)].

. 278,502

.. (19,370)
.. (10,444)
278,502 |...

..07/13/2027 .
..01/12/2026 .
..09/23/2035 .

MarketAxess Corporation

06738E-BU-8 .. |BARCLAYS PLC ~ 2.279% 11/24/27 ............... D...
09659T-28-6 .. | BNP PARIBAS SERIES 144A  2.588% 08/12/35 . |D...

..02/09/2024 .
..11/25/2024 .| Chase .
JANE STREET EXECUTION
..02/26/2024 . | SERVICES ...

..1,400,470 |...

. 1,530,000 |......... 1,379,420
..2,551,230 |...

.. 3,000,000 |......... 2,305,290

. (36,638)]......... (36,638)]...
. 178,008 |......... 178,008 |...

.. 11/24/2027 .
..08/12/2035 .

096591-2F-0 .. | BNP PARIBAS SERIES 144A  4.400% 08/14/28 .
CSL FINANCE PLC SERIES 144A  3.850%

...192,570 |... ... 200,000 .. 204,352 . (10,603) ..08/14/2028 .

12661P-AA-7 .. [04/27/27 ..oooviiiiiiiiiciiiieiecciie e D...... ..02/16/2024 . | Deutsche Bank ............foceeeeeiiiiiniins o 958,115 [c.oeeeennnne 995,000 |....ovveeens 988,194 (32,072) ..04/27/2027 .
CREDIT AGRICOLE SA SERIES 144A  4.000% Toronto Dominion
225313-AK-1 .. | 01/10/33 ..oooiiiiiiiiiiiiiieee e D...... ..02/16/2024 . [Securities .......ccccoeriforriiiiiiiiiniiiiis foeeeenns 4,451,149 |........... 4,835,000 [......... 4,405,603 |.......... 4,434,311 [ (VN 4,900 |.ovveiieiinnns [V R 4,900 |.covviinnnns 0f....... 4,439,211 | [\ R 11,938 ..01/10/2033 .
CREDIT AGRICOLE SA SERIES 144A  5.514% CALYON SECURITIES (USA)
22534P-AG-8 ...| 07/05/33 ...oouiiiiiiiiiiiiie s D...... L.02/16/2024 |1 weoeeiiiiiiiiiiiiiiien [ [ 1,848,178 |........... 1,825,000 |......... 1,786,310 |......... 1,787,503 ..o (1N R 422 | [V 422 oo 0f...... 1,787,925 |ooooiinninns [\ R 60,253 |........... 60,253 |............. 63,174 (..07/05/2033 .
SG Americas Securities
225401-AC-2 ...|UBS GROUP AG SERIES 144A  4.282% 01/09/28 |D...... .. 10/17/2024 L|LLC .eevveeeeeeiiiieeeen e e 887,328 |............. 900,000 |............ 967,617 |..oveeeennn. 930,124 ..ol (VN FR, (7,683)]..cccceeeennn. (VN S (7,683) [cevvvvvvnnnnnnns [N FURR 922,440 |..oocvinnennnne 0. (35,112)......... (35, 112)[cvvvvvvnnnns 49,136 [..01/09/2028 .

225401-AQ-1 .. | UBS GROUP AG SERIES 144A  2.193% 06/05/26 |D...... ..01/09/2024 . [Paribas ......ceeeeeevens foveeeeiiiiiiieeeiis e, 1,806,919 |.......... 1,900,000)......... 1,828,775 |......... 1,850,236 |...vveeennnnens O e, 541 e O fcieeaennes 541 [t 0f....... 1,850,777 |.cuveeennnnnes 0feeens (43,858)]......... (43,858)|.............. 4,167 |..06/05/2026 .
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CUTWATER LTD SERIES 2015-1A CLASS AR 144A
28222L-AN-7 ...16.951% 01/15/29 ..ooooviiiiiiiiiiiiiiis D...... ..01/26/2024 . [Morgan Stanley ...........loeeeeeeeiiiniiiiiiins |, 540,657 |.....evveeen 539,586 |............ 539,303 |............ 539,364 [.....ccounnnnnnee [V F, [ [0 P [V (10) [ons [N . 539,354 |oeevviiiiiiinnns (VN F, 1,303 ...t 1,308 |t 10,906 |..01/15/2029 .
CUTWATER LTD SERIES 2015-1A CLASS AR 144A
28222L-AN-7 ...16.951% 01/15/29 ..ooooviiiiiiiiiiiiiiis D...... ..01/15/2024 . [Paydown ........coevvvviiiiifooniiiiinnnininns e 886,007 |............. 886,007 |............ 885,590 [............ 885,691 [....evvvnnnnnnee [V 315 [ [V 315 |t (VN 886,007 |.....covvvvnnns (VN (1 O [V O 15,568 [..01/15/2029 .
DANSKE BANK A S SERIES 144A  1.549% Toronto Dominion
23636A-BB-6 .. | 09/10/27 ... ..02/15/2024 . [Securities 889,696 .979,000 |.. .853,218 |.. . 885,430 3,173 . 888,604 |. ..1,002 |. ..09/10/2027 .
251526-CK-3 ...| DEUTSCHE BANK NY  3.035% 05/28/32 ..11/25/2024 . | Chase .... 1,172,986 . 1,360,000 |.. . 1,066,172 |.. . 1,075,497 ..23,932 ..1,090,430 |. .73,567 |. ..05/28/2032 .
20446M-AF-9 .. |EQUINOR ASA  3.125% 04/06/30 . ..03/27/2024 . | Chase .... 896,756 |... .. 935,041 |.. L1412 936,453 |.... . (39,697)].... ..04/06/2030 .
FERGUSON FINANCE PLC SERIES 144A  4.500%
314890-AA-2 .. | 10/24/28 ... ..02/23/2024 . | Chase .... .. 1,683,325 |.......... 1,730,000 |......... 1,662,170 |......... 1,670,843 |.. ..1,656 |... ..1,672,499 |.... .10,826 |.... ..10/24/2028 .
FERGUSON FINANCE PLC SERIES 144A Seaport Securities Corp
314890-AC-8 .. |04/20/27 ..coooviiiiiiiiiiiiii D...... ..02/20/2024 .| . e [ 1,263,557 |........... 1,295,000 |......... 1,201,141 |.......... 1,202,361 |ooevvviiiiiens [V F, 106 [oveeieiiiieeens [V 106 [ 0....... 1,202,466 |................ (VN A (28,909)......... (28,909)f...ccvvvnneee 18,652 |..04/20/2027 .
GALAXY PIPELINE ASSETS SERIES 144A  2.160% Redempt ion
36321P-AD-2 ...| 03/31/34 . ..09/30/2024 .| 100.0000 128,507 |... ... 128,507 |............ 109,998 ... 111,760 |.. 112,783 |.... ..15,724 |........... 15,724 |... ..03/31/2034 .
404280-DF-3 .. |HSBC HOLDINGS PLC ~ 4.755% 06/09/28 . ..11/07/2024 . |BNP PARIBAS 3,487,995 ..3,500,000 |.. . 3,500,000 |.. . 3,500,000 ..3,500,000 |. . (12,0098)[. .. (12,005) ..06/09/2028 .
456837-A0-6 ING GROEP NV 4.050% 04/09/29 ..11/07/2024 .| JP Morgan 968,955 |.......... 1,000,000 |......... 1,186,290 |......... 1,118,068 |.. ..1,099,680 |.... (130,725)........ (130,725)]... ..04/09/2029 .
INTERNATIONAL GAVE TECH SERIES 144A
460599-AC-7 .. 16.500% 02/15/25 .....coevviiiiiiiiiiiiiiiiiiiees D...... ..09/24/2024 . [Cal | 100.0000 ..... |oeeeeeeeeiiiiiiniiins fervinninnnns 500,000 |............. 500,000 |.....cce... 501,800 |............ 500,568 [...vvvvvenennnn688 |ooeeeiiii i (1,256) [ O oo (568) |0 [ 500,000 |..oooeereeennns (VN (1 O [V O 36,021 |..02/15/2025 .
KKR FINANCIAL CLO LTD SERIES 13 CLASS B1R
48250V-AW-7 .. | 144A  5.912% 01/16/28 .......evvvvrennnnnnnnee D...... ..02/13/2024 . [ Chase .....ccceeeeiiiinn fooveeiieeiiieieiieens |, 522,255 |..ccceeinnnn 521,603 |............ 515,767 |............ 518,514 |l [V F 205 [ [V 205 |oooeeiiiiees [N . 518,719 |l (VN F, 3,536 [cevvennnne 3,536 [c.evvrnnnnnns 11,995 [..01/16/2028 .
KKR FINANCIAL CLO LTD SERIES 13 CLASS B1R
48250V-AW-7 .. | 144A  5.912% 01/16/28 ......evvvvrrrnnnnnnnnnen D...... ..01/16/2024 . [Paydown ........ccevvvvveiisoorrnnnnnniininninns o, 123,397 [ouvvvinnnnnne 123,397 ..ol 122,016 |............ 122,666 |......cceennneeee [V F, VAT [V £ 1T [N . 123,397 | (VN (1 O [V O 2,146 (..01/16/2028 .
LLOYDS BANKING GROUP PLC ~ 3.574% 11/07/28
539430-A0-2 ... terrrrrrriiiriiiiii D...... .. 11/07/2024 [P Morgan ....oooovvveeiies onnennininnnins e 1,347,640 |.......... 1,400,000 |......... 1,435,504 |......... 1,418,108 [..evvveennnnnneee [V F, (3,819)[c.eveeniiinnnnnee (VN F (3,819) |.eoeeeeeieenns 0....... 1,414,289 |........eeee (VN A (66,649)......... (66,649)............. 50,175 |..11/07/2028 .
LLOYDS BANKING GROUP PLC ~ 4.550% 08/16/28 UMB BANK INVESTMENT
539439-AT=6 .| .evvrrrrrrrrrriiirirrireiii D...... .. 11/07/2024 . [DIVISION oovvvviviiiiiiins fooeeeieieeeeieeeeeees e, 395,990 |t 400,000 |............ 379,322 ...l 381,927 |ooeeeeeeeeis (VN F 2,998 |oeeiiiiiiiiiiees [V F 2,993 [oeeeiiiiiiinns [N . 384,920 [.eeeeninnnnnnne (VN F, 11,070 |.oeeeeeees 11,070 |oeeeeeenns 22,346 |..08/16/2028 .

SUSQUEHANNA F INANCI AL
53944Y-AB-9 ...|LLOYDS BANK PLC  4.650% 03/24/26 . ..02/06/2024 .| GROUP LL ...

LOCKWOOD GROVE CLO LTD SERIES 2014-1

...195,828 |... ...200,000 .. 204,354 . 202,534 |.. .. (112)f...

- (112))...

..202,422 |.... ..03/24/2026 .

54008P-AW-3 .. | ATRR 144A  6.057% 01/25/30 .....cceuveeeennnn ..01/30/2024 . [Morgan Stanley ...........|oceoiiiiiiiiiiiis foeeeeenee 4,130,421 |........... 4,121,683 [......... 4,115,212 |......... 4,116,082 |......ovveennnne [N R [(:1)] F [N [(:31) A 0f..... 4,116,021 ..01/25/2030 .
LOCKIOOD GROVE CLO LTD SERIES 2014-1A CLASS

54008P-AW-3 .. | ATRR 144A  6.057% 01/25/30 .....cceueueeennns D...... ..01/25/2024 . [Paydown .......ccceeeeeriifooniiiiiiiiiis e 1,611,312 ........... 1,611,312......... 1,608,782 |......... 1,609,122 1,611,312 | (I R (1N [0 PO 28,042 [..01/25/2030 .
LUNDIN ENERGY FI SERIES 144A  2.000% Bony/Barclays Capital

B55037A-AA-6 .. | 07/15/26 ..o D......|..02/16/2024 .| Inc ..1,883,484 |........... 2,048,000 |......... 1,848,198 1,918,328 |.. ..1,925,056 |.... . (41,572)|......... (41,572) ... ..07/15/2026 .

60687Y-CP-2 .. |MIZUHO FINANCIAL GROUP  5.667% 05/27/29 .. ..11/07/2024 .| NORTHERN TRUST COMPANY [. 5,134,977 .5,000,000 |.. .5,000,000 |.. .5,000,000 ..5,000,000 |. . 134,977 | .. 134,977 ..05/27/2029 .

62954H-AZ-1 .. |NXP BV NXP FDG NXP USA  3.875% 06/18/26 .. ..05/23/2024 . |Various .........ccccc... R ..1,763,363 |.......... 1,817,000 |......... 1,825,190 |......... 1,821,685 |.. ..1,821,818 |.... . (58,456)|......... (58,456)... ..06/18/2026 .

Merrill Lynch Pierce

639057-AC-2 .. |NATWEST GROUP PLC ~ 1.642% 06/14/27 ......... D...... ..03/18/2024 . |Fenner ..........cooeeueens feunenniiiiii e 641,592 | 700,000 |............ 700,000 |.......ee... 700,000 |..evvveeeennes (U R (1N (O TR (I AU 0 foeeennne 700,000 [..oceeeeeennne 0 foueeenns (58,408)|......... (58,408)f.............. 3,065 |..06/14/2027 .
NEPTUNE ENERGY BONDCO SERIES 144A  6.625%

B4073K-AA-1 .. | 05/15/25 ....evieiiiiiiiiiiee e D...... ..04/03/2024 . |Cal 100.0000 ..... feueeeeeeiiiiiieeeees e 400,000 |.....ovennnn 400,000 |............ 397,960 [...cceneeee 396,394 |............ 1,938 | 299 |, (I 2,287 | 0 foeeiannne 398,632 [o.oeeeiiiennnns (0N U 1,368 [ 1,368 |oooeeies 10,158 |..05/15/2025 .
NISSAN MOTOR CO SERIES 144A  3.522%

654744-AB-7 .. | 00/17/25 v D...... ..03/18/2024 . [Various .......cccoeevvcns foreeriiiiiiiiiiiiis feeeeene 1,443,585 |.......... 1,500,000 |......... 1,604,460 |.......... 1,537,919 | [ (5,040)]...ceveeeennnn [N (5,040) |- 0f..... 1,632,879 [ooeiiiiiinens [ R (89,294)].......... (89,294)|....cueee 26,855 ..09/17/2025 .
NISSAN MOTOR CO SERIES 144A  4.345% CREDIT AGRICOLE

654744-AC-5 ...  00/17/27 oo D...... ..06/24/2024 . [ SECURITIES ....ovveeeeeis foeeeeiiiiiiieccis e 1,149,036 |.......... 1,200,000 |......... 1,312,952 |......... 1,266,002 [.......oeeeeennne [ (8,660)].....ceveeennne [N (8,660) [..cccuueraannn 0f..... 1,257,342 | [\ R (108,306)|........ (108,306)............. 40,264 [..09/17/2027 .
NISSAN MOTOR CO SERIES 144A  4.810%

654744-AD-3 ...| 09/17/30 oo D...... L. 11/07/2024 L|RBC ...eeveeeeeiieeeeee o e 737,136 [ceeeennne 800,000 |............ 808,952 [............ 806,403 |........ceveeeens (I (734)]. e [ TR (734) [eeeeeiiieens 0 foeeeannne 805,669 |................ 0 foueeenns (68,533)......... (68,533)[............. 43,931 ..09/17/2030 .
OAK HILL CREDIT PARTNERS SERIES 2018-1A

671150-AJ-9 .. | CLASS C 144A  7.778% 10/20/30 ............... [V ..04/10/2024 . [Paydown .......ccceeeerriifooriiiiiiiiiis e 1,580,000 |.......... 1,580,000 |......... 1,509,216 |......... 1,521,884 |.eeeveieennes [ F 58,116 |.eveeeeeeines [N 58,116 |.occeveeennnee 0f..... 1,580,000 |...oevverrnnnnen (I R (1N [0 PO 58,712 [..10/20/2030 .
ROYAL CARIBBEAN CRUISES SERIES 144A

780153-BT-8 .. | 7.250% 01/15/30 ..eoeeiiiiiiiiieiiiiiieee e D...... ..00/27/2024 .| Cal 106.7236 ... [oeeeeeeiiiiiieeeens et 1,067,236 |.......... 1,000,000 |......... 1,012,500 |......... 1,011,890 [ [ (1,961)]cciiiene [N (1,961) [oeeeeiiiieens 0f..... 1,009,928 |......ccvvenns (1) F (9,928)|........... (9,928)f............ 154,236 |..01/15/2030 .
SMBC AVIATION CAPITAL FI SERIES 144A

78448T-AH-5 .. | 5.450% 05/03/28 ........oevreiiiiiiiiieiieiiieeeas D ..02/26/2024 . |Goldman Sachs & Co .... ... 680,000 ...678,851 .678,986 |.. L33 ...(1,882)]...........(1,882)|... ..05/03/2028 .

~t10.52)|

80281L-AG-0 .. | SANTANDER UK GROUP HLDGS ~ 3.823% 11/03/28 ..02/15/2024 . | Goldman Sachs & Co . .200,000 |.. . . 196,406 |..

First Union Capital
822582-C6-5 ...| SHELL INTERNATIONAL FIN  2.750% 04/06/30 . [D...... ..03/27/2024 . [Markets ......ccccovviien foriiiiiiiiiiiiiiis oo, 1,076,241 |........... 1,195,000 |......... 1,098,278 |......... 1,113,685 |...oocveeennn. [V RO 2,856 [.coveiiiiinnnns 0 feeenns 2,856 |.oeiiiiiennns 0f....... 1,116,541 ... 0. (40,300)J......... (40,300)f..uvvvennnnns 15,975 |..04/06/2030 .

. 197,269 . (10,552)|. ..11/03/2028 .
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SOCIETE GENERALE SERIES 144A  3.000%
83368R-AW-2 .. |01/22/30 .eeeeeeeeeeiieeeeeeeieeeeeeeneeeeeeenn | D ..04/02/2024 . IMillinium AdViSOrs .....|eeeeeeoorreeeemnnns Jounenns 1,349,182 |.......... 1,560,000 |......... 1,343,741 |.......... 1,369,221 [.ceeeeeiiinnns (V) 6,948 |....cooviiiinnnnn (1) 6,948 |...ooovennnns [V PO 1,376,169 [cceeveeeennnnns [V (26,987)......... (26,987)|.....ccvnn 32,760 |..01/22/2030 .
STANDARD CHARTERED PLC SERIES 144A  4.305%
853254-BP-4 ...1 05/21/30 ..eeuieeeeiiieeeeeeeeieeeeeeeneeeeeeeenn | D ..04/23/2024 . |Morgan Stanley .......ccceifoeeemmmireeeemnniins Joieeeeens 346,131 [....cceen 370,000 ... 349,236 |...euunnnnnn 352,522 [.coeeeeiiins [ IR 738 [oeeeeeeieis (1) IR 738 |eeeeeeeeennnnn [V PO 353,260 [...ccevvnnnnnnns [V (7,128)] e [ V::)] FEUT— 6,814 [..05/21/2030 .
STANDARD CHARTERED PLC SERIES 144A  2.608%
853254-0G-3 ...|01/12/28 ... ..01/04/2024 .|Morgan Stanley .... .. 1,383,534 |........... 1,520,000 |......... 1,356,794 ..1,395,363 |.. L0 ..1,395,902 |.... . (12,367) ..01/12/2028 .
SUMITOMO MITSUI FINL GRP  3.040% 07/16/29
8B562M-BP-4 .. | .eeeeiiiiiii e D...... ..11/07/2024 . |NORTHERN TRUST COMPANY |.eeevveeneeeeemniins Joeneeeeees 926,150 |.......... 1,000,000 |......... 1,098,810 |......... 1,065,940 [....cevvvnnnnnnns (U (9,734) [ (V) (9,734) |+ eeveneeeees [V PO 1,056,207 |oeeveeeennnnns [V (130,057) ..07/16/2029 .
UBS GROUP AG SERIES 144A  4.703% 08/05/27
902613-AS=7 .. | eereneiiiiii e D...... ..03/18/2024 .| P Morgan .....eeveeeeenns foevemnnineecenniees Jorneeeeens 686,672 |.ccevvnnnnnns 700,000 [...ueeeeeee 666,523 |............ 671,776 |eeeeeeeeeeenee (V) 1,560 |oeeveeneeieennne (1) 1,560 [ocoeeeeeennnnnns [V PO 673,336 [...ccevnnnnnnnns [V 13,336 |........... 13,336 [oeeeeennnnnns 20,576 |..08/05/2027 .
VAR ENERGI ASA SERIES 144A  5.000% Bony/Barclays Capital
922120-AA-8 .. | 05/18/27 ....eeeeeeeieeeeeeeeieeeeeeeeneeeeeeeeenn | D ..02/16/2024 .| INC ..viieiniieieeeene | s 1,098,541 |.......... 1,130,000 |......... 1,134,465 [RF)] A (1) (123) |+ eeeeeeieeeees [V PO 1,132,982 |oeeveiieeeeee [V (34,441)[.......... (34,441)|-ceeeeeeees 14,596 |..05/18/2027 .
VIRGIN MEDIA SECURED FIN SERIES 144A Merrill Lynch Pierce
92769X-AP-0 .. |5.500% 05/15/29 ...eevvreiieeiiieieeeeeeenie s ......|--04/10/2024 .|Fenner ... ... 181,746 |... .... 200,000 .... 183,080 . . A(2,757) e (2,757 s ..05/15/2029 .
961214-EW-9 .. | WESTPAC BANKING CORP  1.953% 11/20/28 ..... D. .. 11/25/2024 .| Chase ... ...140,416 |... .... 155,000 ... 142,324 1 660 |... . , .0 0. .(6,634)]...........(6,634)]... s ..11/20/2028 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 456,497,774 474,090,701 456,258,999 458 201,739 50,346 1,369,038 0 1, 419 384 0 459 621 142 0 (3,273,398) (3,273,398) 14, 636 579 XXX
Redempt ion
06738E-BG-9 .. | BARCLAYS PLC  8.000% Perpet. ................ ‘D ...... ‘..06/15/2024 . [100.0000 ....oiiiiiiiiaees Jrnneeeeeniieeeee fereeeeennna 700,000 [-eevennnnnnns 700,000 [....coeeenee 688,893 [...cevennnns 688,893 [.....covvnnnnns (U [ (U [ PP [ PO 688,893 |ievviiiiaenes [V 11,108 |...eeennees 11,108 |oeveeneeeees 28,000 {..01/01/9999 .
1309999999. Subtotal - Bonds - Hybrid Securities 700,000 700,000 688,893 688,893 0 0 0 0 0 688,893 0 11,108 11,108 28,000 XXX
GENESIS CARE USA GRP HOLDINGS U.S. INITIAL
000000-00-0 .. |NEW MONEY LOAN  0.000% 06/01/25 .......ccoeee | ennnnne .03/29/2024 .| Tax Free Exchange .......|.cccveoviiiiiinins Joiiniiiiinnnnnnns [V} 92,678 |eeveniiiiiinnnnns (U (U [ O [V [ [V (V18 FON [ [V [V [N R 5,237 |..06/01/2025 .
Redempt ion
000000-00-0 .. | PHOENIX GUARANTOR INC ~ 0.000% 03/05/26 ... |....... ..02/21/2024 .1100.0000 ....eunnvrrirnnnns foorernnnnneniiiiins Joneneens 199,488 |......ouennn. 199,488 |......un..n. 199,488 |............ 199,488 |....coevvvvnnnnns [ O [V [ [V [V PO 199,488 |.....evieenne [V [V (U 10,265 |..03/05/2026 .
NEXSTAR BROADCASTING INC  0.000% 09/18/26 Redempt ion
000000-00-0 .. | ... ..12/31/2024 .1 100.0000 ... ... 32,585 |... ...32,585 .. 32,597 |.. L0 ... 32,593 |.... ..09/18/2026 .
Redempt ion
000000-00-0 .. ..10/31/2024 .1100.0000 ...evunvvvirnnnns foevnnnnnieiiiiiinnes foreneeeeiinnns 1518 [t 1,513 | 1,520 |oeeveiiiiinns LR VA - F ()] [ ) N PO [V F 1,618 | [V O (S]] [(:))] FPRR 76 |..10/30/2026 .
SOTERA HEALTH HOLDINGS LLC ~ 0.000% Redempt ion
000000-00-0 .. | 12/11/26 ...eivviiiiiiiiiiiiiieeeeciinieeeeevenaas | e ..06/31/2024 .1100.0000 ....euunvivvrnnnns foorernnnnnreniiininns fonneneens 200,000 [.eevvrnnnnnns 200,000 [eeunnnnnnne 199,750 |....cevenen 199,771 [ [V RN T IO [ O T R [V PO 199,803 |.evvveniiinnns [V N 197 | 197 [t 9,751 |..12/11/2026 .
Redempt ion
000000-00-0 .. |ASURION LLC ~ 0.000% 12/23/26 ........ccevvvue | eennnnn ..12/31/2024 .1100.0000 ...evvnnvvvirnnnns foervnnnnieiiiiiines foreneeeeinnnns 2,582 |oeiiiiiinnn 2,582 i 2,516 | 2,518 [ [ O 1) [ LT F [V F 2,522 [oeeiiiiiiins [V O 20 [ooeeiiiiiiiinnns LV 116 |.. 12/23/2026 .
Redempt ion
000000-00-0 .. | ACRISURE LLC ~ 0.000% 02/15/27 .......cevvuuns | cennnnn ..09/30/2024 .1100.0000 ...evunivrirnnnns forrnnnineeiiniiines foreeeeeeinnns 151 | 151 [ 1,515 | 1,515 [ [ O [V [ [V [V F 1,515 | [V O (<)) ()] 55 1..02/16/2027 .
ROBERTSHAW US HOLDING CORP FKA First-Out New
000000-00-0 .. |Money Term Loan ~ 0.000% 02/28/27 ...........|.eeeeee ..08/30/2024 . |Direct ...ooovivriniiiiiiinn e e 219,761 [.....ccee 219,761 |..ovvuennnnn 219,761 |.....oeeeens 219,761 [ooooiviiiinnnnns [ O [V [ [V [V PO 219,761 |oeveneinninns [V [V (U A 664 |..02/28/2027 .
ROBERTSHAW US HOLDING CORP FKA First-Out New Redempt ion
000000-00-0 .. |Money Term Loan ~ 0.000% 02/28/27 ...........|.eeveee ..01/02/2024 .1100.0000 ...euunnivrrnnnnns forrnnninneiiniinnes foenneeeeiiis [CSI0 N [CiSI0 ) P (SIS TV 650 [oevueiiiiiinnnns [ O [V [ [V [V O 650 |...ccovnnnnnnnns [V [V [N RN 0 [..02/28/2027 .
RANGE PARENT INC FIRST-OUT NEW MONEY TERM Redempt ion
000000-00-0 .. |LOAN ~ 0.000% 02/28/27 ........euovvrvvvvrnnnnes | eneeens ..01/02/2024 .1100.0000 ....evvnnvvvrrnnns foorrrrnnnieeiiiiiins o 49,784 |..eeninn 49,784 |........e..n 49,784 |............. 49,784 |.veeiiiiinnnnnn [ O [V [ [V [V PR 49,784 |....oovvnennnnns [V [V (U 1,363 [..02/28/2027 .
RANGE PARENT INC FIRST-OUT NEW MONEY TERM
000000-00-0 .. |LOAN  0.000% 02/28/27 ........eeovvvevvvunnnnes | eneeens ..01/08/2024 .| Tax Free Exchange .......|o.cceveeririiivnninns fovinneiiiinnnnnnns L 1 L 1 L3 I L3 I PO [ O [V [ [V [V L3 I [V [V (U A 815 |..02/28/2027 .
ORION MERGER SUB INC TERM LOAN B5 USD
000000-00-0 .. ]0.000% 03/05/27 .......cevvunrrrrrrnnnnneerinnninnns | eeeeens ..04/02/2024 . |Direct ..ooovviiinniiiiiiins oo e [V} R 307,127 |ovvvveeieiiiinnnns L PP 15,356 [.oooivviiinnnnnns [ O 0 [ 16,355 |ovveennnns (15,355) [.oevvvvinns (V18 FON ) I PO [V O ()] (D] [P 18,293 |..03/05/2027 .

000000-00-0 ..

000000-00-0 ..

000000-00-0 ..

000000-00-0 ..
000000-00-0 ..

000000-00-0 ..

FIRST BRANDS
DEERFIELD DAKOTA HOLDING LLC 0.
04/09/27
HIGHLINE AFTERMARKET ACQ

0.000% 03/30/27 ..

......................... 0 000% 1 1/09/27

ADTALEM GLOBAL ~ 0.000% 02/12/28 ............
ADTALEM GLOBAL ~ 0.000% 02/12/28 ............
NIELSEN CONSUMER INC  0.000% 03/06/28 .....

..09/30/2024 .

.. 12/31/2024 .

.. 12/31/2024 .

..01/26/2024 .
..02/09/2024 .

..07/12/2024 .

Redempt ion
100.0000 ...
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Tax Free Exchange
Redempt ion
100.0000

..03/30/2027 .

..04/09/2027 .

.. 11/09/2027 .

..02/12/2028 .
..02/12/2028 .

..03/06/2028 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

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

oevi3a

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 18 20 21
12 14 15
Total
Total Foreign Bond
Change in | Exchange Book/ Interest/
Prior Year Current Book/ Change in | Adjusted Stock Stated
Book/ Year's Adjusted Book/ Carrying Dividends Con-
CusIp Adjusted (Amor- Carrying | Adjusted Value at Realized Received | tractual
Identi- For-| Disposal Name Con- Carrying tization)/ Value Carrying Disposal Gain (Loss) During Maturity
fication Description eign| Date of Purchaser sideration Par Value | Actual Cost Value Accretion (11+12-13) Value Date on Disposal Year Date
EDELMAN FINANCIAL CENTER LLC ~ 0.000% Redempt ion
000000-00-0 .. | 04/07/28 .....cevvveeeeiieieiiiiiiiiiieiiiiniieniieaes [ eeeeees ..12/18/2024 .1100.0000 ......ccovevveeiis o | 198,980 |...coeennnnn 198,980 |..ovvveennns 198,960 |............ 198,961 [ O e el 0 e L3N [N . 198,965 [....coeeeeeeeena 0 feeniiiiiiiinnes WU | W 18,282 [..04/07/2028 .
JAZZ FINANCING L TL 1L B 0.000% 04/22/28 Redempt ion
000000-00-0 .. | +evvrerrrrrrirririrereeieieeeeeeeeeeeeeeeeeeeeeeeeeeeees [ e o 09/30/2024 .1100.0000 ......ceeeveeeeees oo e 2,264 [ 2,264 ).l 2,270 |ooooeeineninns 2,270 [oevenennniinnnnnn 0 e 0 i O e (I SO (VN F PRI I R | I N [£5)] P (-] MR 85..04/22/2028 .
MAJORDRIVE HOLDINGS IV LLC ~ 0.000%
000000-00-0 .. |06/01/28 ......euvvummmmrnnnninnniiinninniiiiiiiiinans [ eeeees ..11/14/2024 . [Morgan Stanley ...........loeeeeeeeiiiiiiiiiiins |, 193,994 |...ovveennee 197,449 ............ 197,153 [..eeeeeeeee 197 171 [t 0 s L7/ PP | 1 IS, L7/ P [N . 197,228 |.ooooeeiiiiienn 0 [ (3,234)]ccvveeennn (3,284)] 19,538 [..06/01/2028 .
MAJORDRIVE HOLDINGS IV LLC ~ 0.000% Redempt ion
000000-00-0 .. | 06/01/28 ......eevvemmrrmrnnnnnnnnnnnnnnnnnnnnnnnnnnes [ eeees oo 09/30/2024 .1100.0000 ......ceeeveeeeens |ooreiiiiiiieeeeees e 1,831 |, 1,531 [eeviiiiiiieees 1,528 |ooeeiiiiiines [ 2 R | I FOPPR | Y RN | ) R, [V SO (VN F 1,529 |0 [l 2 e 2 e 891..06/01/2028 .
MADISON 1AQ LLC INITIAL TERM LOAN  0.000% Redempt ion
000000-00-0 .. | 06/16/28 ........evvmmmmmmmmnnnnnnniniininiiiiniiianns [ ceeeees ..12/31/2024 .| 100.0000 ....2,039 |.... ..06/16/2028 .

000000-00-0 ..
000000-00-0 ..

000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
03768D-AB-3 ..
04686R-AB-9 ..
04686R-AB-9 ..

19633F-AD-3 ..
21870F-BA-6 ..

21870F-BA-6 ..
24022K-AB-5 ..
24022K-AB-5 ..
291027-AB-8 ..

34416D-AV-0 ..
36250L-AP-9 ..

39479U-AQ-6 ...
421300-AL-8 ..

46583D-AG-4 ..

INDIGO MERGER TL 1L B 0.000% 07/01/28 ...
ICON LUX SARL TL 1L B 0.000% 07/01/28 ...

ICON LUX SARL TL 1L B 0.000% 07/01/28 ...

INDIGO MERGER TL 1L B 0.000% 07/01/28 ...
MPH ACQUISITION HOLDINGS LLC ~ 0.000%
09/01/28 e

KKR APPLE BIDCO LLC ~ 0.000% 09/22/28 ......
CLOUDERA INC 2021 Term Loan  0.000%
10/08/28 .
FERTITTA ENTERTAINVENT, LLC ~ 0.000%
01/27/29 ...

0SCAR ACQUISITIONCO LLC ~ 0.000% 04/29/29 .
Mars US Holdco LLC Initial Term Loan -
05/23/2022  0.000% 05/23/29 ..
Mars US Holdco LLC Initial Term Loan
05/23/2022  0.000% 05/23/29 .........cc......
APOLLO COMM REAL EST FIN INC INITIAL TERM
LOAN  7.710% 05/07/26 .....eevvveeeeiiannnns
athenahealth Group Inc Initial Term Loan
0.000% 01/27/29 ..o
athenahealth Group Inc Initial Term Loan
0.000% 01/27/29 ...
CYXTERA DC HOLDINGS INC TERM LOAN FIRST LIEN
8.441% 03/15/24 ..ooooiiiiiiei e

CORELOGIC INC TL 1L B 0.000% 04/14/28 ...

CORELOGIC INC TL 1L B 0.000% 04/14/28 ...
DCERT BUYER INC INITIAL TERM LOAN  8.854%

08/07/26 ..ot
DCERT BUYER INC INITIAL TERM LOAN  8.854%
08/07/26 ..o
GENESEE & WYOMING INC INITIAL TERM LOAN

6.854% 11/06/26 ......evvveeeiiiiiiiiieiiiiiieens
Focus Financial Partners LLC Incremental

Term Loan  7.460% 06/24/28 ...................

GTT COMMUNICATIONS LOAN ~ 7.710% 04/27/25 .
Greeneden U.S. Holdings I1,LLC New Dol lar
Term Loan  10.041% 11/30/27 .....oeeeeeunnnns

Ascensus Holdings Inc  8.354% 05/19/28 ...
Orchid Merger Sub Il LLC Initial Term Loan
0.000% 05/12/27 ...veeeeeeeeiiiiiiieee e

..03/14/2024 .
..03/14/2024 .

..01/01/2024 .

..01/01/2024 .

..12/31/2024 .

.12/31/2024 .

..10/31/2024 .

.12/31/2024 .

..06/27/2024 .

.. 11/04/2024 .

..00/30/2024 .

.12/31/2024 .

..03/13/2024

.12/31/2024 .

..01/12/2024 .
..08/29/2024 .

..06/28/2024 .

..10/17/2024 .

..00/30/2024 .

..04/10/2024 .

..09/17/2024 .
..01/19/2024 .

..10/31/2024 .

..12/31/2024 .

..01/17/2024 .

Direct ...

Direct .oooovvviiiiiiiiinns

Redempt ion

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

Redempt ion

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

Redempt ion

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

Redempt ion
100.0000 ...
Redempt ion

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

Redempt ion
100.0000 ...
Redempt ion

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

Goldman Sachs & Co ....

Redempt ion

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

Redempt ion

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

.| JP Morgan ....oeennnnnnnns
Redempt ion
100.0000 ......cceeveeennne

.............. 2,030

............ 199,496

.............. 2,949

.............. 2,604

JP Morgan
Redempt ion

100.0000 .........eeeeenne

Goldman Sachs & Co .....

Redempt ion

100.0000 .........eeeeenn.

Redempt ion

100.0000 .........eeeeenne

Redempt ion
100.0000
Bank of America ..
Redempt ion

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

Redempt ion

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

Direct .oooovvviiiiininnnns

............ 199,488
.............. 2,025

............ 264,722

.. 2,025 ...

..2,538|...

............... 2,030

....2,025

...46,288 |...

....613,378
.. 197,964

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

............ 199,488
............... 2,025

............ 420,193

....312,105
... 186,086

....... 200,485
.......... 2,028

....... 253,517

........... 200,431
.............. 2,024

........... 253,517

K ...34,235 |....
.......... 137,406

............ 2,024

.......... 200, 141

.......... 200,261
............ 2,027

.......... 253,517

....2,025 |....

..07/01/2028 .
..07/01/2028 .

..07/01/2028 .

..07/01/2028 .

..00/01/2028 .

..09/22/2028 .

..10/08/2028 .

..01/27/2029 .

..04/29/2029 .

..05/23/2029 .

..05/23/2029 .

..05/07/2026 .

..01/27/2029 .

..01/27/2029 .

..03/15/2024 .
..04/14/2028 .

..04/14/2028 .

..08/07/2026 .

..08/07/2026 .

..11/06/2026 .

..06/24/2028 .
..04/27/2025 .

.. 11/30/2027 .

..05/19/2028 .

..05/12/2027 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CUSIP Number of Adjusted Valuation (Amor- [ Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
MILANO ACQUISITION CORP. Term Loan  8.854% Redempt ion
59909T-AC-8 .. |08/17/27 oo e ..12/30/2024 .1 100.0000 ...eeuneeeeemnnnnn foermnnneeeeennieees fereeeeeeennnas 2,051 [eeeeeeeeniinns 2,051 |oeeeeiiies 2,031 | 2,000 [oeeeeeeninnnns B2 | K| [ KT [P [V PO 2,085 [.oeeeiiiiiinnes [V IR LN PO L P 110 |..08/17/2027 .
MILANO ACQUISITION CORP. Term Loan  9.569% Redempt ion
59909T-AC-8 .. |08/17/27 .o e ..01/02/2024 .1 100.0000 ...euueeeeeemnnnns foemmmneeeeeennieees fereeeeeeenins XK AR 508 [...ceevennnnns 500 [veeeeeeennnnnns -1 [V [ 8 | [V PO 508 |..ccevrininns [V ) [ (3)]..08/17/2027 .
PERATON CORP TERM B LOAN (FIRST LEIN)
66743U-AE-6 .. |8.710% 02/01/28 ...ceevvreeeeeeiiiiieeeeeeeieeeee e ..09/16/2024 .| JP Morgan .. ...238,103 |... .. 246,858 ..02/01/2028 .
PERATON CORP TERM B LOAN (FIRST LEIN) Redempt ion
66743U-AE-6 .. |8.710% 02/01/28 ...ceevreeeeeeeeiniieeeeeeeeeeee e ..06/28/2024 .1100.0000 ...eeuueeeeemnnnnn foermmnneeeeenniees fereeeeeeennas 1,770 |eveeeeeeeeas 1,770 ..02/01/2028 .
Medline Borrower LP Initial Dollar Term Loan Redempt ion
68764J-AB-7 .. |0.000% 10/15/28 ....cevvveiiiieiniiieeeeeeeeeeeee e ..03/27/2024 .| 100.0000 ... ...198,987 |... .. 198,987 ..10/15/2028 .
Vertex Aerospace Services Corp Redempt ion
69291L-AB-2 .. |Loan  0.000% 11/10/28 ....oovvuereeerrnaaeeee | e ..12/31/2024 .1100.0000 ...eeuneeeeemnnnns foeemmneeeeemnieees fereeeeeeennnns 1,987 |oveeeeeeeennen 1,987 ..11/10/2028 .
ROBERTSHAW US HOLDING CORP FKA SECOND-OUT Redempt ion
T7051U-AN-9 .. | TERM LOAN ~ 0.000% 02/28/27 ...cevvvuneeeeeennn | cenne ..01/02/2024 .| 100.0000 ... 512 .. 512 ..02/28/2027 .
ROBERTSHAW US HOLDING CORP FKA S|
T7051U-AN-9 .. | TERM LOAN  0.000% 02/28/27 ...cevvveneeeeeennn| e ..10/01/2024 .| Tax Free Exchange .......|eceeeeoereeeemmnnns Jouuinneeens 108,695 |...cvvvennnns 203,931 [...ceenennn 108,69 |.....ennneen 108,695 |[....ccvvvnnnnnnns [ [V [ [V O [V PO 108,695 |c.eeeeeeeennnnns [V [V [V O 6,439 |..02/28/2027 .
Harbor Freight Tools USA, Inc. Term Loan B Redempt ion
87854H-AC-0 .. | (2021) 7.710% 10/19/27 v [ e ..06/05/2024 .1 100.0000 ...eeuueeeemmnnnn foeremmnnneeeennnees forneeeeens 195,546 |............. 195,546 |............ 195,301 |..cceenenenn 195,317 [oeeeeeieeiinnnnns [ IR 2 [oeeeeeieeeens [ 2 | [V PO 195,339 [ocoiiieiiinnnns [V IR 207 [oeeeeiiiies AV 8,776 |..10/19/2027 .
AMENTUM GOVT SERVI HOLDGS LLC ~ 9.545% Redempt ion
BL3281-62-5 .. |01/29/27 ..o | e ..09/30/2024 .1 100.0000 ...eeuueeeemmnnnn foeeemmnnneeeennnees Jorneeeeens 199,485 |............. 199,485 |............ 199,485 |............ 199,485 |...oeieeeennnnnn [ [V [ [V O [V PO 199,485 |.ovveiiieenee [V [V [V AU 15,728 [..01/29/2027 .
AUTOKINITON US HOLDINGS INC ~ 0.000%
BL3576-59-4 .. | 04/06/28 ......cceveenaiieeeeiniieeeeeenneeeeeennnan | e ..01/24/2024 .| Goldman Sachs & Co ..oe. |oeveevmureeeemnnnns Jovneeeeees 198,462 |..ccvvvennnns 198,980 |.evvvunnnnns 198,462 |............ 198,495 |..neeiieeiinnnns [ 4 T [ YA PP [V PO 198,502 |evvvennreanes [V IR [10)] R [10)] AU 9,711 (..04/06/2028 .
AUTOKINITON US HOLDINGS INC  0.000% Redempt ion
BL3576-59-4 .. | 04/06/28 ......cceveenaeieeeenniieeeeeenneeeeeennnan | e ..01/02/2024 .1 100.0000 ...eeuueeeeennnnns foemmnneeeeennieees fereeeeeeenins 2 (VN L1 (V) PO 509 [oeeieeiiiies 509 |oeeeeeeeinnnnns [ [V [ [V O [V PO 509 |oieeeiiies [V L P L PP 4..04/06/2028 .
Redempt ion
BL3588-79-7 .. |MICHAELS COS INC TL 1L 0.000% 04/09/28 .. |....... ..09/30/2024 .1 100.0000 ...eeuuereeemnnnnn foermnneeeeennieees fereeeeeeennnas 2,041 [ooeeeiiiiins 2,041 e 1,918 | 1,702 [oeeeeeeeennnnns 2 10 |eeeeeeeeeeee (1) IR 283 [t [V PO 1,935 |oeeeiiiies [V IR 106 [oeeeeeeeines 106 |ovveeeeeeeennes 117 |..04/09/2028 .
000000-00-0 .. | ENERGIZER HOLDINGS INC .....cvvvnnvvvvrinnnninnns | eeeens L.01/01/2024 .| oo i e (VN N [V (U (U [ O [V [ [V (V18 FON [ [V [V (U 1,021 [.. 12/22/2027 .
Precision Medicine Group, LLC Initial Term
000000-00-0 .. |L0aN ..evvvuniiiiiiiiieiiiiiiiee e eeennins [ e L.01/01/2024 .| oo i [ (VN N [V (U (U [ O [V [ [V (V18 FON [ [V [V [N R 6,529 |..11/18/2027 .
CROWN FINANCE US INC EXIT FIRST LEIN TERM
000000-00-0 .. JLAON .eevuniiiiiiiinieiiiiie e ceeernnins [ e L.01/01/2024 .| oo i [ (VN N [V (U (U [ O [V [ [V (V18 FON [ [V [V (U A 170 |..07/18/2028 .
PROJECT LEOPARD HOLDINGS, INC Tranche B-1
000000-00-0 .. | Term Loan .......evrevimuvnnnririinnnnnenernnnnnees [ eeeees ..01/01/2024 . ..06/13/2029 .

..07/03/2028 .
..07/03/2028 .

..01/01/2024 .
..01/01/2024 .

BL4594-77-8 .. | ICON LUXEMBOURG SARL
BL4603-52-0 .. | PRA HEALTH SCIENCES INC .

G2300H-AB-4 .. | COMET BIDCO LIMITED FACILITY B2 .eevrveeeeeee | e ..01/01/2024 . ..10/06/2024 .
Redempt ion
BL3604-46-1 .. | BROWN GROUP HOLDING LLC  0.000% 06/07/28 .]|....... ..06/28/2024 .1 100.0000 ....uuueierrnnnnns fornnnnnaneeennnnnnes foeeaeeeeeennns 1,636 |evveieeeennnn 1,636 [..cceeennnnns 1,636 |oovveeeiaenes 1,636 [-.oieeininins (U [ (U [ PP [ PP 1,636 |oeeeeeeiiaenes [ [ (U AP 45 1..06/07/2028 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 4,422,901 5,355,983 4,319,354 4,332,064 3,403 1,948 15,356 (10,004) 0 4,322,058 0 100,842 100,842 302,652 XXX
2509999997. Total - Bonds - Part 4 670,926,555 699,688,070 679,706,274 679,592,448 53,749 1,289, 104 15,355 1,327,498 0 680,919,958 0 (10,0832,627) (10,032,627), 21,654,423 XXX
2509999998. Total - Bonds - Part 5 75,739,884 61,771,650 75,775,390 0 0 123,254 0 123,254 0 75,898,639 0 (163,600) (163,600), 1,807,363 XXX
2509999999. Total - Bonds 746,666,439 761,459,720 755,481,664 679,592,448 53,749 1,412,358 15,355 1,450,752 0 756,818,597 0 (10, 196,227) (10, 196,227), 23,461,786 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0
000000-00-0 ...| CINEWORLD PARENT LIMITED COMMON STOCK ....... |....... ..01/02/2024 .|Direct ...oceevennieeeeennnn foeennnnn 12,629.000 [...ennneeees 265,209 |-.eeeeeeeenieeeeeen foeeeeennnnns 162,410 |.ceeeennnee. 227,720 162,410 [oeeeeeeeennnnns [V 102,799 |......... 102,799
155371-52-9 ... | CAMWLIAN POINT HOLDINGS L.P. WARRENT UNITS . |....... ..01/02/2024 . |Direct . ...788.000 |... 0. .. 188 .. 0] 0] 0.
635309-20-6 ... | NATIONAL CINEMEDIA INC COMMON UNITS .......... .. ..01/31/2024 . |Direct . 3,622.000 |... 0. 14,995 |.. L0 ... 0. .0)...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaﬁlllated) Publicly
Traded 265,209 XXX 162,410 243,503 (81,093), 0 0 (81,093) 0 162,410 0 102,799 102,799
000000-00-0 ...|UP ENERGY LLC Common Shares . ..01/02/2024 .|Direct ... ..27,111.000 |... ... 44,462 |... .. 50,426 |.. ...50,426 |.... .(5,964)]...........(5,964)|...

000000-00-0 ...| TECHNICOLOR SA J ..07/04/2024 . |Direct ... .107,704.000 |... ... 14,310 |... . .. 15,349 |......... . . . ... 12,657 |....
31337#-10-5 ... | FEDERAL HOME LOAN BANK OF CINCINNATI .........|....... ..12/09/2024 .| JP Morgan .......eeveeenns fornennn 24,808.000 |......... 2,480,800 |...ovviiiiiiiiiies e 2,480,800 |......... 2,480,800 )....cvvvennnnnn [V [\ O [ o 0 e 0f....... 2,480,800




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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
362393-30-8 ... | GTT COMMUNICATIONS INC .....oovveeeeeeeeeeeeeeeees [ e ..01/02/2024 . |Direct ..ooovvvveeeeeiieiinieeeeenns 2,455.000 [....ovvvvvnnnnnnnns 0 eeeeeeeeeeiriiieinins o, [ [0 oy 0, [0 oy O ooy [ [V P [ [ oy [0 oy [0 N {0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,539,572 XXX 2,544,998 2,546,575 (2,208) 0 155 (2,363) 786 2,543,883 (1,115) (4,312) (5,427) 158,077 XXX
5989999997. Total - Common Stocks - Part 4 2,804,781 XXX 2,707,408 2,790,078 (83,301), 0 155 (83,456) 786 2,706,293 (1,115) 98,487 97,372 158,077 XXX
5989999998. Total - Common Stocks - Part 5 5,420,199 XXX 5,421,9% 0 (213,374) 0 1,036 (214,410) 0 5,420,960 (154) (762) (916) 57,423 XXX
5989999999. Total - Common Stocks 8,224,980 XXX 8,129,404 2,790,078 (296,675) 0 1,191 (297,866) 786 8,127,253 (1,269) 97,725 96,456 215,500 XXX
5999999999. Total - Preferred and Common Stocks 8,224,980 XXX 8,129,404 2,790,078 (296,675) 0 1,191 (297,866) 786 8,127,253 (1,269) 97,725 96,456 215,500 XXX
6009999999 - Totals 754,891,419 XXX 763,611,068 682,382,526 (242,926) 1,412,358 16,546 1,152,886 786 764,945,850 (1,269) (10,098,502) (10,099,771) 23,677,286 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
912810-TT-5 .. [US TREASLRY N B 4.125% 08/15/53 ..... ..02/08/2024 .| Goldman Sachs & Co .... ..02/20/2024 .| Goldman Sachs & Co ....... ...28,683 I (280)[.... (280)|. ...609
912810-UD-8 .. [US TREASRY N B 4.125% 08/15/44 ..... .10/24/2024 .| Various . 11/07/2024 . | BNKOFMONT, CHBRNCH/CM .3,777,605 |.. .0 .. ..(60,229)|. (60,229)|. 31,834
91282C-LP-4 ...[US TREASLRY N B 3.500% 09/30/26 ..... ..09/30/2024 |RBC ..oooiiiiiiiiiieieiieeeeeeee .. 11/25/2024 .| Morgan Stanley . [ R ...... 5,453,647 |....... 5,390,728 5,454,766 |.... 00 (64,038)]..........(64,038)|. .526
0109999999. Subtotal - Bonds - U.S. Governments 9,500,000 9,259,835 9,136,788 9,261,334 0 (124,547) (124,547) 32,969
168863-DL-9 .. |REPUBLIC OF CHILE ~ 3.500% 01/25/50 ... |D...... ..02/14/2024 .| Various ..07/30/2024 . [HSBC ..evvvnnnininiiiiinn foeeeeeens 1,605,000 |....... 1,155,083 |....... 1,170,045 |......... 1,158,788 , , 257 | 11,257 [ovvnnnnnne 28,868 |...ccevnnns 3,101
168863-DV-7 .. |REPUBLIC OF CHILE  3.500% 01/31/34 ... |D......|..02/02/2024 .|Various . ..07/30/2024 . |Morgan Stanley . ... 2,470,000 |[.......2,173,271 |....... 2,179,775 |......... 2,184,752 |.... .. . 0 . e (4,977)]. . . .. 11,567
731011-AW-2 .. [REPUBLIC OF POLAND ~ 5.500% 04/04/53 . |D......|..02/20/2024 .|Various . ..07/23/2024 .| Various v feeeeennnn. 1,450,000 |....... 1,432,794 |....... 1,423,461 |......... 1,432,991 |.... ....(9,530)|. ..29,390

Citigroup Global Market

08/01/2024 .
..07/31/2024 .|Bank of America ..

4,719,930 |
1,997,864 |....

.12,008 |.
....31,936 |

731011-AZ-5 .. |REPUBLIC OF POLAND ~ 5.500% 03/18/54 .
77586R-AU-4 .. |ROMANIA SERIES 144A  6.375% 01/30/34
UNITED MEXICAN STATES ~ 6.000% 05/07/36

o

.03/11/2024 .|Citigroup Global Markets
..02/20/2024 . | Var ious

4,775,000
..1,990,000 |...

.4,719,658 |....... 4,731,938 |.
1,998,161 |....... 2,029,800

I

g1

91087B-AZ-3 .. ... v |D......[..01/24/2024 .|Various . ..07/30/2024 . [Piper Jeffries & Co ......|.......... 2,150,000 |.......2,147,280 |....... 2,136,025 |......... 2,147,207 fouveeeeeee O e (P8 O e (73 O 0 (11,182)|..........(11,182)]. ..72,383 |... ... 2,402
0309999999. Subtotal - Bonds - All Other Governments 14,440,000 13,626,247 13,671,044 13,641,532 29,512 29,512 376,680 47,259
313208-BZ-4 ...|FHLMC POOL SD4556  4.000% 01/01/54 ... |. .01/10/2024 .{Morgan Stanley 12/01/2024 .| Paydown . . 64,904 64,904 |. 1,430 .79

313200-DS-9 ...| FHLMC POOL SD8213  3.000% 05/01/52 ... .10717/2024 . |Bank of America 12/01/2024 .| Paydown . 9,421 |.
31320W-E6-6 .. | FHLMC POOL SD8257  4.500% 10/01/52 ... .08/08/2024 .[Bank of America .. 12/01/2024 .| Paydown .

313200-ER-0 .. |FHLMC POOL SD8244 ~ 4.000% 09/01/52 ... |. .08/08/2024 . [Morgan Stanley ... 12/01/2024 .| Paydown .

31320W-HY-2 ...|FHLMC POOL SD8347 ~ 4.500% 08/01/53 ... |....... ..01/30/2024 . | Goldman Sachs & Co .... ..12/01/2024 . |Paydoun ...

3132YB-X9-2 .. | FHLMC POOL WE6104  3.720% 01/01/41 .. |....... ..02/21/2024 . Pershing ..12/01/2024 . |Paydoun ...

3140MS-LX-1 .. | FNMA POOL BI1241  4.000% 10/01/52 .... |....... ..01/26/2024 . | Goldman Sachs & Co . ..12/01/2024 . |Paydoun ...

3140NL-3N-7 .. | FNA POOL BY4404  4.500% 06/01/53 .... |....... ..04/18/2024 . [Citigroup Global Markets .. ..12/01/2024 . |Paydoun ...

31400K-HD-3 ...|FNMA POOL CB0227  4.000% 04/01/51 ... |....... ..04/18/2024 . |Paribas ..12/01/2024 . |Paydoun ...

3140QT-DI-6 .. | FNMA POOL CB7316  4.000% 10/01/53 .... |....... ..04/18/2024 . |Paribas
31400U-VH-6 .. | FNMA POOL CB8715  6.000% 06/01/54 .... ..08/08/2024 .|Bank of America ..
3140XQ-G0-4 .. | FNMA POOL FS8306  5.000% 06/01/54 .... ..08/08/2024 . [Morgan Stanley
31418E-20-2 .. | FNMA POOL MA5282  4.500% 01/01/54 .... .01/25/2024 .[Citigroup Global Markets
31418E-60-8 .. | FNMA POOL MA5378  4.000% 05/01/54 .... .04/18/2024 . |Paribas .
31418E-J3-5 .. | FNMA POOL MA4781  3.000% 09/01/52 .... |. .10/17/2024 .|Bank of America
31418E-KQ-2 .. | FNMA POOL MA4802  3.000% 11/01/52 .... |....... ..10/17/2024 . [Bank of America

..12/01/2024 . |Paydoun ...
..12/01/2024 .|Paydoun ....
..12/01/2024 . |Paydoun ...
12/01/2024 . |Paydown .
12/01/2024 .| Paydown .
12/01/2024 . |Paydown .
. |--12/01/2024 . [Paydown ...

..12/01/2024 .|Paydoun ....

... 15,300 |...

Cocoocoocoocoocoocoocoocoocoooooo o oo o|o|o
Coocoooo0coo0coo0co00o0O0O0 oo o o|o|o

OO0 o000 O0OO0CO0OO0OO0CO0 OO0 O oo
OO0 o000 O0OO0O0O0O0O0 000 OO O

31418E-U7-3 .. [FNMA POOL MA5105  4.500% 08/01/53 .... |....... ..01/25/2024 .| Goldman Sachs & Co .... ...492,100 |...

31418F-EA-1 .. [FNMA POOL MAS528  4.000% 11/01/54 .... |....... ..10/17/2024 .|Morgan Stanley ..12/01/2024 . |Paydoun .... ... 39,234 |...

3142GS-E7-9 .. [FHLMC POOL RJ1957  5.500% 07/01/54 ... |....... ..08/08/2024 .|Morgan Stanley ........coeeeeennnns .. 12/01/2024 . |Paydonn .eevveeeeeeeinninns foerennianes 178,043 0 [ PP [ [ PO 0

0909999999. Subtotal - Bonds - U.S. Special Revenues 2,273,683 2,165,163 2,273,683 2,273,683 0 0 0 0 0
AMER SPORTS COMPANY SERIES 144A

02352N-AA-7 .. [6.750% 02/16/31 ..evvvnviiiiiiiiieiiiiies [ eeenenn ..02/09/2024 .| Goldman Sachs & Co ............... ..02/20/2024 .|Various .......ccceeeervvinnn fovvennnnnnnns 110,000 |......... 110,000 |.......... 110,050 [............ 110,000 |..oevvvvennnnns [ P [V [ [V [V FO (U . LIV FO L1V N FE 1 P 0
AUTOMATIC DATA PROCESSING ~ 4.450%

053015-AH-6 .. [09/09/34 .......cevveiiiiiiiiiiiiiiiiiinieees [ eeeeenn ..09/04/2024 .|Bank of America ...........ccceeuns .. 11/07/2024 .| J P Morgan ......ovvvvvvnnn fovvnnnnnns 4,800,000 |....... 4,782,768 |....... 4,628,064 |......... 4,782,995 |...oovvinninns (U F P22 R (0 F P27 R [V FO 0 [ (154,931)f........ (154,931)...vvvenns 35,007 |.eevvvnnninannns 0
BLUE OWL FINANCE LLC SERIES 144A

09581J-AN-8 .. [6.250% 04/18/34 ......cevvvrvviiiiniiiiiininn [ eennnnn ..05/30/2024 .| Various .........ceeeevriiiinnnnnnns .. 10/24/2024 .| Tax Free Exchange ........ |.couuenns 2,210,000 |....... 2,198,917 |....... 2,199,480 |......... 2,199,480 |....ovvvnnnnns (U F 563 [..oeviiiiis (0 F 563 [..eeiiiins [V FO [ R [ (VN 72,899 |...covnnnnnn 9,500
BOEING CO THE SERIES 144A  6.528%

097023-DL-6 .. [05/01/34 ..oevvenniiiiiiiiiniiiiiiieeeeceies [ eeeeenn .. 10/11/2024 .|Various ........cceeevviriiinnnnnnnns ..12/17/2024 .| Tax Free Exchange ........ |occunrns 645,000 [.......... 657,408 |.......... 657,230 |............ 657,230 |oevvenniiiiinnnnn [ F (R3] PP, [ P [R17))] P [V FO [ R [ (VN 26,550 |...coevnnnnn 6,245
BOEING CO THE SERIES 144A  6.858%

097023-DM-4 .. [05/01/54 .oovvvvnniiiiiiiiieiiciiieeeeeeien [ eeneenn ..04/29/2024 .|Citigroup Global Markets ....... ..12/17/2024 .| Tax Free Exchange ........ |occunrns 690,000 |.......... 690,000 |.......... 690,000 |...cvunnnnne 690,000 [oeevvrvnnnnnnns [ P [V [ [V [V FO [ R [ (VN 29,838 |..cevvnie 0
CARRIER GLOBAL CORP SERIES Wl 5.900%

14448C-BC-7 .. [03/15/34 .oovvvvniiiiiiiiiiiiiiiiiiceeviieen | s ..02/21/2024 .| Tax Free Exchange ................ ..08/13/2024 .| Call 108.3510 ..o foniiiinnnnns 58,000 ... 57,909 |........... 62,844 |.....ounninnn 57,912 |oeeviieees [ P L PR [ L1 F [V FO (U . 88 | 88 | 7,248 |ooovennne 779
CELANESE US HOLDINGS LLC ~ 6.700%

15089Q-AY-0 .. [ 11/15/33 .orvveiiiiiiiiiiiiiiiiieeecceviis | s ..06/06/2024 .|RBC ..evvviiiiiiiiiiiiiiii e .. 12/04/2024 .| Various ........cceeevvvvvinn fovvennnnns 2,350,000 |....... 2,496,664 |....... 2,491,624 |......... 2,490,992 [.oeeiiiinnnnnns (U PO [ENCTAD] R (U PO [E-TAD] [V (U R (S 78 F 632 |........... 83,926 |.......e.en. 9,622
CHAMPIONS FINANCING INC SERIES 144A

15870L-AA-6 .. [8.750% 02/15/29 .....evvvvviiiiniiiniiiinins | nennns ..02/06/2024 .|BOFA SECURITIES, INC. ........... ..02/07/2024 .| J.P.MORGAN SECURITIE .... |ecevvuunnnnns 50,000 f[...eneeee 50,000 |...cuunnnns 50,625 |.oevvnnnnnnns 50,000 |eeuuniiiiiinnnnn [ [V [ (V1N [V (U R 625 |oiiiiiis [N [ P 0

Merrill Lynch Pierce
17327C-AQ-6 .. |CITIGROUP INC  3.057% 01/25/33 ........ |....... ..02/01/2024 . [Bank of New York ................. .. 11/07/2024 . [Fenner .......cccoocvveveees |ovviiinnnnns 500,000 |.......... 430,302 |.......... 436,506 |............ 435,086 |...ccvveeennnn. [V 4784 ..o [V 4784 oo O i, 0 Joeeeeeens 1419 [, 1,419 |veeennes 12,016 [.ovvvnnnnneee 425
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21871N-AC-5 .. [CORECIVIC INC ~ 8.250% 04/15/29 ........ |....... ..03/05/2024 . |Pershing ........cooevvveniiniiinnnn ..03/08/2024 .|Pershing .......cocevvvunees |ovvvinnnnnnnns 10,000 |........... 10,000 |........... 10,375 |ovvvennnns 10,000 |.oevvvennnnns [ P [V [ [V [V FO (U . LTE N . 375 [ [ 0
GEO GROUP INC THE SERIES 144A  8.625%
36162J-AE-6 .. [04/15/29 .....covvviniiiiiiii ..04/04/2024 .|Pershing . |..07/23/2024 .| Tax Free Exchange ........ ..310,000 |.......... 310,000 |.... 310,000 |.... . .
375558-BZ-5 .. [GILEAD SCIENCES INC ~ 5.250% 10/15/33 ..02/22/2024 .|US Bancorp .. 11/25/2024 .| Chase . 2,090,224 |....... 2,109,558 |......... 2,089,131 |.... ... 130,410 |...
CRESCENT ENERGY FINANCE SERIES 144A
45344L-AD-5 ...[7.625% 04/01/32 .oeevrreieeeeeeeeeeeeenn [ e ..03/19/2024 .|Bank of America ...........ccccc.. .. 11/05/2024 .| Various .......cceeeeeeeeenn foevemnnnnnnens 40,000 |........... 40,000 |.eevuennnns 39,925 [...cceeeenns 40,000 |eeueneeeeeennnnn [ PO [V PP (U PO [V O [V PO (U [V4)] (VE)] — 1,864 |oeveeeeeeinnnnns 0
JETBLUE AIRWAYS LOYALTY SERIES 144A
476920-AA-1 .. [9.875% 09/20/31 ...cevvveeieeeeeeieeeeeeenn [ eevienn ..08/13/2024 .|Goldman Sachs & Co .... ..09/05/2024 .|Goldman Sachs & Co ....... 158,981 |....

VITAL ENERGY INC SER
516806-AK-2 .. | 04/15/32 ..evvvveiiiiiiiiiiiiiieeeiis [ ..03/14/2024 . [Bank of America ..06/27/2024 . [Various . 260,000 |....
64110L-AZ-9 .. |NETFLIX INC ~ 4.900% 08/15/34 ......ce. | eeeens ..07/30/2024 . | Goldman Sachs & Co . ..11/25/2024 . | Chase .... 996,244 |....
OCCIDENTAL PETROLEUM COR  5.550%
674599-EL-5 .. | 10/01/34 ooeviiiiiiiiiiiiiiceiiiieeeen [ e ..07/23/2024 . |Bank of America .. . |--10/08/2024 . [Citadel Securities LLC .. |....
68902V-AR-8 .. | OTIS WORLDWIDE CORP  5.126% 11/19/31 |....... ..11/12/2024 . [Morgan Stanley ... ..11/25/2024 . [Chase .........cceeunnneees

PLANET FITNESS MASTER ISSUER L SERIES
2024-1A CLASS A211 144A  6.237%

T2703P-AG-8 .. | 06/05/54 ....evvveveeiiiiiiiieeiiiiiiieeein [ e ..06/06/2024 . [Pershing ........cccevveeiiiniinnns .. 12/05/2024 . [Paydown .....cccuvviiiiiniis | 5,163 [..oeennnns 5,163 |...connns 5,163 [covveeennns 5,163 [ooeeeiiiiinnns [V O (1) OO [V OO [\ ORI [\ IO [V R [V O [V 185 | 0
ROCHE HOLDINGS INC SERIES 144A  4.592%

771196-C0-3 .. | 09/09/34 ... .09/03/2024 . [ Chase ... 11/25/2024 .| Chase . .2,060,000 |....... 2,009,757 |. ..2,060,000 |. .0
87612E-BP-0 .. | TARGET CORP  4.500% 09/15/32 .02/22/2024 . | Goldman Sachs & Co . 11/25/2024 .| Chase . . 4,316,005 |....... 4,354,544 |. 4,325,505 |. 89,456
931142-CB-7 .. | WALMART INC  5.250% 09/01/35 ..02/21/2024 . Various . 11/25/2024 .| Chase . .4,713,887 |....... 4,765,015 |. .. 4,704,875 |. . 112,596

000000-00-0 .. [GENESIS 2024-1 A 6.730% 12/15/31 .... |.......|..07/31/2024 .|Citigroup Global Markets 12/15/2024 . [ Paydown . 63,674 |.. ... 63,676 |.

PPGN60-YB-4 .. [DIVERS ABS 8  7.076% 05/31/44 ......... |...ccc. ..05/21/2024 .|Bony/Barclays Capital Inc ...... ..12/30/2024 .| Paydoun .... . ........... 63,394 ... 63,304 |.... .

PPGN74-BT-1 .. [BETA 2024-1 A-2  6.280% 07/01/54 ..... |....... ..06/26/2024 .|Pershing .........cooovvviiiiiiinni, ..10/01/2024 .| Paydown 25 | 10,725 |vvveennnna 10,725 | 10,725 [oeeeeeeiiiiinees O e 0 i O et 0 i O 0 et O | 0 e 140 | 0
FAIRFAX FINL HLDGS LTD SERIES 144A

303901-BM-3 .. [6.000% 12/07/33 ....covvvvriiiiiiiiniiinnnns A...... ..06/18/2024 .|Bank of America ............cc..... ..09/24/2024 .| Tax Free Exchange ........ |.......... 3,000,000 |....... 3,080,910 |....... 3,079,195 |......... 3,079,195 [o.eeeveeeiieenena O e (L, 715) e O e (1,718 O o0 el O e 0 57,000 | 8,500
ASTON MARTIN CAPITAL HOL SERIES 144A

04625H-AJ-8 .. [10.000% 03/31/29 .....cceeeiiiiiiiiiiiinnns D...... ..03/13/2024 .| Goldman Sachs & Co ............... ..03/13/2024 . |Piper Jeffries & Co ......|occeeeeiins 200,000 [..cceeween 200,000 |.......... 204,500 |............ 200,000 [..evvvvvevnenennn 0 Jovviiiiiiiiiiin 0 v O et O e O 0 e 4,500 | 4,500 [ 0 | 0
BAE SYSTEMS PLC SERIES 144A  5.250%

05523R-AK-3 ...[03/26/31 .ccoeiiiiiiiiiii D...... ..03/19/2024 .| Chase ..........eeeveemmvennnnnnnnnnns .. 11/25/2024 .| Chase .......cccecvummnnnnnns foeveeninnnns 320,000 [.eeeeenes 319,315 |.......... 324,838 |............ 319,370 |ooeeiiiiiiii 0 i 55 | 0 [ B 0 0 | 5,468 [ 5,468 | 11,200 [ 0
BAE SYSTEMS PLC SERIES 144A  5.300%

05523R-AL-1 .. [03/26/34 .....evvvrriiniiiiiiiiiiie D...... ..03/20/2024 .| Various ........ccceeeiunnnnnnnnnnnne .. 11/25/2024 .| Chase .......ccceeummnnnnnnns foeeeennnns 1,950,000 |....... 1,940,757 |....... 1,977,456 |......... 1,941,234 |, [ F LY/ [ F YL (VN F [V F, 36,222 |...oeeeeeee 36,222 | 68,900 [...covvvvninnnnns 0
RAKUTEN GROUP INC SERIES 144A  11.250%

751020-AG-3 .. [02/15/27 oooeeiiiiiiiiiiiii D...... ..01/30/2024 .| Goldman Sachs & Co ............... ..01/30/2024 .| Goldman Sachs & Co ....... |occeeerenns 200,000 [..cceeeen 195,660 |.......... 201,500 |t 195,660 [...eevvvevnnnnnes [V [V [V (VN . (VN F [V P 5,840 |.eovveennns 5,840 |.ooeeeiiiinnnnns [V 0
ROYAL CARIBBEAN CRUISES SERIES 144A

780153-BU-5 .. [6.250% 03/15/32 .....evvvvvinnnnnninnnnnnnnees D...... ..02/22/2024 .| Various .........ccceeeiiniinnnnens ..07/15/2024 .|Bank of America ...........|oooeii.. 220,000 |.......... 220,500 |.......... 24,125 |............ 220,470 |oooeeieeennnns [V P [10)] [V [(10)] [\ P [V PP, 3,655 ..o 3,655 |............ 4,927 |oooeieiiiinnnn, 0

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 32,820,958 33,014,322 32,991,728 33,012,252 0 (2,068) 0 (2,068) 0 0 (25,367), (25,367) 1,127,856 286,027
EQUITABLE HOLDINGS INC SERIES B

20452E-AA-9 ...[4.950% Perpet. .......cccvviiiiiiiiiiiiiiinn | eeeeens ..09/04/2024 .| Imperial Capital LLC ............ .. 11/25/2024 .| Chase ......cccoevvvviiiiiiinn foeneennnns 2,300,000 |....... 2,274,125 |....... 2,279,760 |......... 2,274,125 [ovvviiiiiiiinnns [V (N [V (VN . (VN [V PO 5,635 |............ 5,635 |........... 50,916 |........... 25,300
AERCAP HOLDINGS NV HYB  5.875%

00774Y-AA-7 .. [10/40/79 woovvvveiiiiiiiiiiiiiiiiiiieeeeeeee D...... ..03/06/2024 .|Baird & Co ..oovvvvvvririiiiiinnn.s ..10/10/2024 .| Call 100.0000 ....ooeforvennnnnnnns 220,000 |.......... 218,075 |.......... 220,000 J............ 218,092 |.ovvviiiinnenns Ol VA o [V OO VA o Ol 0 loeeeeeeens 1,908 [............ 1,908

1309999999. Subtotal - Bonds - Hybrid Securities 2,520,000 2,492,200 2,499,760 2,492,217 0 17 0 17 0 0 7,543 7,543

46434V-86-0 .. | ISHARES TREASURY FLOATING RA ETF ........ |....... ..04/18/2024 .| WallachBeth .........ccoeeeieennnnn ..06/03/2024 .| WallachBeth ...........cooes |eeiiiiniinins 0.000 |....... 4,999,717 |....... 4,986,242 |......... 4,999,717 [ovveveiiiiiens O e 0 e O e 0 i O 0 [ (13,476)).......... (13,476),

46434V-87-8 .. | ISHARES ULTRA SHORT-TERM BOND ETF ....... |....... ..04/18/2024 .| Wal lachBeth .... ..06/03/2024 .| Wal lachBeth .. ..0.000 |.......4,999,970 |....... 4,089,314 |......... 4,999,970 |.... 0 L0 0 ..(10,657)|..........(10,657)|.

466410-83-7 .. [ JPMORGAN ULTRA-SHORT INCOME ........cccoee |eeeeee. ..04/18/2024 .| VWlal lachBeth .... ..06/03/2024 .| VWlal lachBeth .. ..0.000 |.......5,000,500 |....... 4,990,927 |......... 5,000,500 |.... . 0 0. 0 ... (9,572)|........... (9,572)].

1619999999. Subtotal - Bonds - SVO Identified Funds 15,000, 187 14,966,483 15,000, 187 0 0 0 0 0 0 (33,705)| (33,705)
GENESIS CARE USA GRP HOLDINGS U.S.
INITIAL NEW MONEY LOAN  0.000%

000000-00-0 .. [06/01/25 .....cooeeeiiiiiiiiiiiie s ..01/02/2024 . |Direct .ooooeiiiiiiiiiiiiiei ..03/29/2024 .| Tax Free Exchange ........ | 5,237 |.eeeeies 5,237 |oeeeeeens 5,237 |oeeeeieiiis CIVX T R [V (N [V (VN (VN FT [V O [V [V [V 0
ROBERTSHAW US HOLDING CORP FKA First-Out

000000-00-0 .. [New Money Term Loan  0.000% 02/28/27 |....... ..01/02/2024 . |Direct .ooooviiiiiiiiiiiiii ..08/30/2024 .|Direct .ooooiiiiiiiiiiiiiiins e 664 [.ouviiniinnnne 664 [......oovnnnns 664 |..eeveiiiininns [ N [V (U [V (VN (VN F [V O [V [V [V 0

RANGE PARENT INC FIRST-OUT NEW MONEY
000000-00-0 .. | TERM LOAN  0.000% 02/28/27 ........cccoe | eeeeees ..01/02/2024 .[Direct ...oooovvvveieiiiiiiiiiennns ..01/08/2024 .[Tax Free Exchange ........ |.ocoovuriiininnns LI L L PO LI o Ofeiiiiiiiinns [V PO [V N [\ PRI [\ TN [( [V N [\ PRI L PN 0
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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
ROBERTSHAW US HOLDING CORP FKA First-Out
000000-00-0 .. [New Money Term Loan  0.000% 02/28/27 |....... ..01/08/2024 .| Tax Free Exchange ................ ..08/30/2024 .|Direct ooooviiiiiiiiiiiiiins e L3 I L3 O L3 1 L3 I O [V [V [V (VN . (VN F [V PO [V F [V [V 0
ORION MERGER SUB INC TERM LOAN BS USD
000000-00-0 .. [0.000% 03/05/27 .....ccevvvereeeeieiiieeienens | eeeees ..04/01/2024 .|Direct .ooooeieeiiiiiiiiiieieis ..04/02/2024 . |Direct .ooooeiiiiiiiiiiiiiens [ 17,018 |........... 17,018 | [V F VANVAL N R [V [V [V (VN . (VN F [V P (17,018)[......... [QVANVAL:)] [V 0
AUTOKINITON US HOLDINGS INC 2024 TERM Redemption 100.0000
000000-00-0 .. [LOAN B 0.000% 04/06/28 ........evvveuee | eeeeens ..01/24/2024 .| Direct .. 12/31/2024 .

000000-00-0 ..

BRIGHTSPRING HEALTH ~ 0.000% 02/13/31

..02/14/2024

.[Morgan Stanley

..10/31/2024 .

Morgan Stanley .

Redemption

000000-00-0 .. [BRIGHTSPRING HEALTH ~ 0.000% 02/13/31 |....... ..02/14/2024 .|Morgan Stanley ........ccceeevvnnnn ..09/30/2024 .| eereniiiiiiieeeeeieeees [ 995 [.oovviiiins [SL 1N 995 [ 986 |ovvvnniiiiiinnnn [ P L 1 PO [ L1 PO [V FO [ R [} [N L PO 0
Focus Financial Partners LLC Incremental Redempt ion 100.0000

34416D-AV-0 .. [Term Loan  7.460% 06/24/28 ............. |.ceuuen ..06/28/2024 .|Direct ..oooviiiiiiiiiiiiiiies L09/17/2024 ] eeeneeeeieeeeeeeees | L L 1 PO | L [ P [V [ [V [V FO [ R [ [V [ 0
ICON LUXEMBOURG SARL ~ 0.000% 07/03/28 Citigroup Global Markets

BLABIATT-8 .. [ v [ .03/14/2024 .[DireCt wvovvveerveeererereieieeeans 105/16/2024 [ cevevrerererereeeeeieee o 40,805 |........... 40,958 |......... AN | 40,951 [oovvrvcrirnne (L (14 (L R (4] O (L (U1 160 ovveverreenns 160 |ovovevereeeenne KT R 0
ICON LUXEMBOURG SARL ~ 0.000% 07/03/28 Redemption 100.0000

BLABIATT-8 .. [ v [ .03/14/2024 .[Direct wvovvveerveererereieieenns .05/08/2024 [ vevevverererereieeeeieeens o 96,137 [coovrenenne 96,498 |........... 96,137 [coovrerennnn 96,487 |.vevvrerenen. (L [G11) O (L [G11) O (L (U (349)].vvvnnne (349 13 [ 0
PRA HEALTH SCIENCES INC  0.000% Citigroup Global Markets

BL4603-52-0 .. [07/03/28 .....evvvviiiiinnniiiiiiinieneeeiininn [ eeeneen ..03/14/2024 .|Direct ..oooviiiiiiiiiiiiiiis L.06/16/2024 .| eeveneeiiiiieeeeeiieeeees | 10,167 |........... 10,205 |........... 10,243 |evveennnnnns 10,203 [oiiiiiiiinnnns [0 FO (3] PO [ F (3] PO [V O (U . LIV F A0 86 |.uevvniiiiins 0
PRA HEALTH SCIENCES INC  0.000% Redenption 100.0000

BL4603-52-0 .. [07/03/28 .....ovoviiiiinnnnniiiiiiniiniiiiinnns [ eeennnn ..03/14/2024 .|Direct ..oooiiiiiiiiiiiiiiiis ..05/08/2024 ] ueniiiiiiiiiiieeeiiiieeeeees i 23,953 [........... 24,043 [........... 23,953 [...iiiiinnnns 24,040 |..ooovnnnnnnnnnns [ o (<)) PPN [ o (<)) PPN [ o [U . [C-10] TN (87)]eeeniiiinnnnn 178 [t 0

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 217,009 217,436 200,398 217,434 0 (1) 0 (1) 0 0 (17,036), (17,036), 1,967 0

2509999998. Total - Bonds 61,771,650 75,775,390 75,739,884 75,898,639 0 123,254 0 123,254 0 0 (163,600), (163,600), 1,807,363 401,547

4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

09789C-78-8 .. |BONDBLOXX BBG 6 MTH US TREAS ETF ........ | ......... 04/18/2024 .|Wa| lachBeth ...oooovvvvvinniiiinnn s 06/03/2024 .|Wa| lachBeth .....ooovvvvvnnn Jvinnnnns 99,586.000 |....... 4,999,944 |....... 4,985,386 |......... 4,999,944 ..o [ U T [U [U Ofiiiine O o0 o (14,559).......... (14,559))........... 42,310 |oveeeiiiinns 0

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 4,999,044 4,985,386 4,999,044 0 0 0 0 (14,559) (14,559) 42,310 0

000000-00-0 .. [UP ENERGY LLC Common Shares .............. [....... ..01/02/2024 .|Direct ..01/02/2024 .|Direct ....3,216 . A7,018 . L0 L0 .0

31337#-10-5 .. [FEDERAL HOME LOAN BANK OF CINCINNATI ... |....... ..09/30/2024 .|Goldman Sachs & Co .... ..12/09/2024 .|J P Morgan ... . 417,800 0. 0. .0
TECHWICOLR CREATIVE STUDIOS SA COMMON

000000-00-0 .. [STOCK ....cevveuueriermnnnnareeerennnanaaeeennnns B...... ..01/02/2024 .|Direct ..oooeeiiriiiiiiiiiiieeeees ..09/20/2024 .| Corporate Action ..oo..coes |veennnnns 1,077.000 |...oennnnnes 1,086 |eveeieeieennen (U 0 |ooeeenes (213,374) |- e evveneeaenes (U] FPPTT 1,086 |........ (214,410)f- oo eeeennnnnns 0 |oeeeenes (154) [ -mneeecenninnnns [V PP QL)) T, [U 0

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 422,052 434,813 421,016 (213,374) 0 1,036 (214,410) 0 (154) 13,797 13,643 15,113 0

5989999998. Total - Common Stocks 5,421,9% 5,420,199 5,420,960 (213,374) 0 1,036 (214,410) 0 (154) (762) (916) 57,423 0

5999999999. Total - Preferred and Common Stocks 5,421,996 5,420,199 5,420,960 (213,374) 0 1,036 (214,410) 0 (154) (762) (916) 57,423 0

6009999999 - Totals 81,197,386 | 81,160,083 81,319,599 (213,374) 123,254 1,036 (91,156) 0 (154) (164,362) (164,516) 1,864,786 401,547
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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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 (Line 9 for Separate Accounts)
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
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
912810-QT-8 .........[ UNITED STATES OF AMERICA BOND FIXED 3.125% 15/NOV/2041 USD 100 .. A R O LA I .. . .. woo... 1171572041
912810-RL-4 UNITED STATES OF AMERICA BOND FIXED 0.75% 15/FEB/2045 USD 100 . 1.A .. 02/15/2045 ...
912810-SB-5 ......... [ UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2048 USD 100 AL .. 02/15/2048 ...
912810-SR-0 ......... [ UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100 .. AL 05/15/2040
912810-8S-8 ......... [ UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 ... AL 11/15/2050
912810-ST-6 .........[ UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 ... AL 11/15/2040
912810-SW-9 ......... [ UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 .. AL .. 02/15/2041 ...
912810-SX-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 .. LA .. 05/15/2051 ...
912810-SZ-2 ......... | UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 AL .. 08/15/2051
912810-TC-2 ......... [ UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 AL .. 11/15/2041
912810-TC-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 .. 1.A .. 11/15/2041
912810-TF-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 1.A .. 02/15/2042 ...
912810-TF-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 1.A .. 02/15/2042 ...
912810-TG-3 .........[ UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 .. AL .. 05/15/2052 ...
912810-TH-1 .........[ UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 .... AL 05/15/2042
912810-TQ-1 .........[ UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 .. AL 02/15/2043
912810-UC-0 ......... [ UNITED STATES OF AMERICA BOND FIXED 4.25% 15/AUG/2054 USD 100 AL 08/15/2054
912828-V4-9 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JAN/2027 USD 100 .... AL 01/15/2027
912828-ZN-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 .... AL 04/30/2027
912828-2Q-6 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . AL .. 05/15/2030 ...
91282C-AD-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JUL/2027 USD 100 .... AL .. 07/31/2027
91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . 1.A .. .. .. ....... 08/15/2030
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . 1.A ....134,080 |.. ....134,080 |....... 09/30/2027 ...
91282C-AV-3 UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . 1.A ....235.42 |.. .... 235,424 |....... 11/15/2030
91282C-BF-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 .... AL ....727,281 .. ....727,281 |....... 01/15/2031
91282C-BJ-9 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 .. AL . 249,594 |.. . 249,594 01/31/2028
91282C-BS-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .. AL ..36,406 |.. .. 36,406 03/31/2028
91282C-CA-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/APR/2026 USD 100 .... AL 131,316 |.. 131,316 04/15/2026
91282C-CB-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 .... AL .518,921 |.. .518,921 05/15/2031
91282C-CS-8 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 AL .513,675 |.. .513,675 08/15/2031
91282C-CV-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 .... AL .. 08/31/2028
91282C-CY-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 ... AL .. 09/30/2028 ...
91282C-DF-5 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . 1.A .. 10/31/2028
91282C-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . 1.A .. .. .. ....... 11/15/2031
91282C-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . 1.A ....126,599 |.. ... 126,599 |....... 11/15/2031
91282C-DL-2 UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2028 USD 100 . 1.A ....205,808 |.. ....205,808 |....... 11/30/2028
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . 1.A ... 434,103 |.. ....434,103 |....... 02/28/2029 ...
91282C-EC-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2027 USD 100 .... AL .. 144,104 |.. .. 144,104 |....... 02/28/2027 ...
91282C-FT-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4% 31/0CT/2029 USD 100 AL 10/31/2029
91282C-FZ-9 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2027 USD 100 . AL 11/30/2027
91282C-GB-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2029 USD 100 . AL 12/31/2029
91282C-GM-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 .... AL .. .. .. ....... 02/15/2033 ...
91282C-HA-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2028 USD 100 .... AL ... 424,819 |.. ....424,819 |....... 04/30/2028 ...
91282C-HF-1 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/MAY/2030 USD 100 1.A ....126,023 |.. ....126,023 |....... 05/31/2030 ...
91282C-Ha-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JUL/2028 USD 100 . 1.A ... 1,468 |.. ... 1,468 |....... 07/31/2028
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 .... 1.A ..50,786 |.. ..50,786 |....... 07/31/2030
91282C-HT-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 . 1.A ....805,280 |.. ....805,280 |....... 08/15/2033 ...
91282C-HX-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 . 1.A ....368,843 |.. ....368,843 |....... 08/31/2028
91282C-JG-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2030 USD 100 .... AL ....187,301 |.. ....187,301 |....... 10/31/2030
91282C-JJ-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 AL . 595,479 |.. . 595,479 11/15/2033
91282C-JW-4 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/NOV/2030 USD 100 .... AL ..97,582 |.. .. 97,582 11/30/2030
91282C-UN-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/NOV/2028 USD 100 .... AL 437,723 |.. 437,723 11/30/2028
91282C-KB~6 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.625% 28/FEB/2026 USD 100 .... AL . voo... 02/28/2026 ...
91282C-KC-4 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2031 USD 100 .. AL 470,525 |.. 470,525 |....... 02/28/2031 ...
91282C-KD-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2029 USD 100 ... AL ... 8,498,289 |.. .... 8,498,289 |....... 02/28/2029 ...
91282C-KD-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2029 USD 100 ... AL ... 440,142 |.. ... 440,142 |....... 02/28/2029 ...
91282C-KF-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/MAR/2031 USD 100 . 1.A ... 465,514 |.. ....465,514 |....... 03/31/2031 ...
91282C-KX-8 UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/JUN/2029 USD 100 1.A ....8,915,763 |.. .... 8,915,763 |....... 06/30/2029 ...
91282C-KX-8 UNITED STATES OF AMERICA NOTES FIXED 4.25% 30/JUN/2029 USD 100 1.A 466,195 |.. 466,195 |....... 06/30/2029 ...
91282C-LD-1 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JUL/2031 USD 100 . O Y [ 7,799 e 7,799 |....... 07/31/2031
91282C-L0-2 ......... [ UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/0CT/2027 USD 100 .... LA 155,776 |.. . 155,776 10/15/2027
91282C-LU-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/0CT/2031 USD 100 .... AL ...223,682 |.. ...223,682 |....... 10/31/2031
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations ,126,329 ,126,329 XXX
36176P-691 ......... GNVA [T MORTPASS ARM 20/DEC/2064 RF PNE 771824 ..vovovovovoeenonononssninininenononsnin | Joonenenines 1A T 12/20/2064 ..
36176P-HD-1 .........| GNMA || MORTPASS ARM 20/FEB/2065 RF PN# 771828 ... AL 02/20/2065
36176P-HE-9 .........[ GNMA 11 MORTPASS ARM 20/MAR/2065 RF PN# 771829 ... LA 03/20/2065
36178T-H5-8 .........| GNMA |1 MORTPASS ARM 20/JAN/2065 RF PN# AB6552 ... AL 01/20/2065
3617F2-F2-8 .........[ GNMA | MORTPASS 5.27% 15/FEB/2059 PN PN# CN2885 .. LA 02/15/2059
3617F7-NR-3 .........| GNMA | MORTPASS 4.65% 15/MAY/2064 PN PN# CN7600 .. AL 05/15/2064
3617FE-QC-8 .........[ GNMA | MORTPASS 3.96% 15/AUG/2064 PN PN# C03151 .. LA .. 08/15/2064
3617FT-EY-0 .........| GNMA | MORTPASS 5.74% 15/JAN/2059 PN PN# CP3751 AL .. 01/15/2059 ...
3617FT-UJ-5 GNMA | MORTPASS 5.41% 15/AUG/2064 PN PN# CP4185 1.A .. 08/15/2064
3617FU-PU-3 GNMA 11 MORTPASS ARM 20/0CT/2072 RM PN# CP4935 1.A .. 10/20/2072
3617HN-JG-5 GNMA || MORTPASS ARM 20/SEP/2068 RF PN# BJ1163 1.A .. 09/20/2068
3617N3-PY-6 .........| GNMA | MORTPASS 5.23% 15/DEC/2059 PN PN# BU2239 .. AL .. 12/15/2059 ...
3617NU-K2-1 .........| GNMA | MORTPASS 5.18% 15/DEC/2059 PN PN# BW3013 .. AL 12/15/2059
3617QR-L4-0 .........| GNMA |1 MORTPASS ARM 20/NOV/2070 AL PN# BY8447 ... LA 11/20/2070
3617VB-Q4-4 .........[ GNMA | MORTPASS 5.75% 15/MAY/2059 PN PN# CD1375 .. LA 05/15/2059
361706-HC-9 .........| GNMA | MORTPASS 2.7% 15/JAN/2064 PN PN# CF5143 ... AL 01/15/2064
3617W8-QU-2 .........| GNUA | MORTPASS 2.65% 15/APR/2064 PN PN# CF6767 .. LA 04/15/2064
3617X0-TZ-4 .........| GNMA |1 MORTPASS ARM 20/SEP/2071 RM PN# CH7768 ... AL .. 09/20/2071
3617X2-SF-5 .........[ GNMA 11 MORTPASS ARM 20/0CT/2071 RM PN# CH9518 ... LA .. 10/20/2071
3617XK-YD-3 GNMA | MORTPASS 2.6% 15/MAY/2064 PN PN# CJ3408 1.A .. 05/15/2064 ...
3617XR-CH-3 GNMA | MORTPASS 2.7% 15/APR/2064 PN PN# CJ8172 1.A .. 04/15/2064 ...
3617Y7-U2-9 GNMA 11 MORTPASS ARM 20/FEB/2072 RM PN# CL0601 1.A .. 02/20/2072 ...
3617YE-KR-0 GNMA | MORTPASS 2.74% 15/JAN/2064 PN PN# CL6604 .. 1.A .. 01/15/2064
3617YN-NN-6 GNMA | MORTPASS 3.9% 15/AUG/2064 PN PN# CM3097 1.A .. 08/15/2064
3617YP-GF-6 .........| GNMA | MORTPASS 5.6% 15/0CT/2058 PN PN# CM3798 ... AL .. 10/15/2058
3617YP-GG-4 .........| GNMA | MORTPASS 5.6% 15/0CT/2058 PN PN# CM3799 ... AL 10/15/2058
3617YP-GJ-8 .........| GNMA | MORTPASS 5.385% 15/MAR/2059 PN PN# CM3801 . AL 03/15/2059
3617YP-GK-5 .........| GNMA | MORTPASS 5.72% 15/JUN/2059 PN PN# CM3802 .. AL 06/15/2059
3617YX-EQ-7 .........| GNMA 11 MORTPASS ARM 20/MAY/2072 RM PN# CNO143 ... LA .. 05/20/2072 ...
36180S-RH-9 .........| GNMA |1 MORTPASS ARM 20/JUN/2064 RF PN# AE048S ... AL .. 06/20/2064
36181P-FU-8 GNMA || MORTPASS ARM 20/JUN/2064 RF PN# AF7379 1.A .. 06/20/2064
36182H-LR-5 GNMA 11 MORTPASS ARM 20/MAR/2066 RF PN# AH1236 1.A .. 03/20/2066
36182H-06-6 .........| GNMA |1 MORTPASS ARM 20/DEC/2064 RF PN# AH1377 ... AL .. 12/20/2064 ...

E25
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36183H-GJ-8 .........| GNMA |1 MORTPASS ARM 20/0CT/2064 RF PN# AK0201 ... AL I . ..... 1072072064
361838-WC-1 GNMA 11 MORTPASS ARM 20/JAN/2065 RF PN# AK8743 1.A .. 01/20/2065
36184E-G9-6 .........| GNMA |1 MORTPASS ARM 20/FEB/2065 RF PN# AL7424 ... AL .. 02/20/2065 ...
3618AB-XJ-4 .........| GNMA | MORTPASS 5.45% 15/JUN/2059 PN PN# CQ8781 AL 06/15/2059
3618AC-YH-5 .........| GNMA | MORTPASS 5.38% 15/SEP/2058 PN PN# CQ9712 AL 09/15/2058
3618AE-UN-2 .........| GNMA |1 MORTPASS ARM 20/NOV/2072 RM PN# CRO589 ... AL 11/20/2072
3618AQ-V8-7 .........| GNMA | MORTPASS 6.11% 15/SEP/2058 PN PN# CR9639 .. AL .. 09/15/2058 ...
3618AQ-V9-5 .........| GNMA | MORTPASS 6.5% 15/0CT/2058 PN PN# CR9640 ... AL .. 10/15/2058
3618AV-AM-8 .........| GNMA | MORTPASS 5.17% 15/MAR/2058 PN PN# CS2712 .. AL .. 03/15/2058 ...
3618BE-AQ-6 .........| GNMA | MORTPASS 6.75% 15/NOV/2058 PN PN# CT8115 .. AL .. 11/15/2058
3618BE-AY-9 GNMA | MORTPASS 6.22% 15/0CT/2058 PN PN# CT8123 .. 1.A .. 10/15/2058
3618BJ-M7-4 GNMA | MORTPASS 7.05% 15/AUG/2065 CS PN# CU1282 .. 1.A .. 08/15/2065
3618BK-U2-3 GNMA | MORTPASS 5.82% 15/0CT/2058 PN PN# CU2401 1.A .. 10/15/2058
3618BK-VC-0 .........| GNMA | MORTPASS 5.5% 15/AUG/2058 PN PN# CU2411 ... AL .. 08/15/2058
3618BK-VD-8 .........| GNMA | MORTPASS 5.42% 15/AUG/2058 PN PN# CU2412 AL 08/15/2058
3618BK-VL-0 .........| GNMA | MORTPASS 5.62% 15/0CT/2058 PN PN# CU2419 AL 10/15/2058
3618BK-VP-1 .........| GNMA | MORTPASS 6.34% 15/0CT/2058 PN PN# CU2422 AL 10/15/2058
3618BK-VQ-9 .........| GNMA | MORTPASS 6.34% 15/0CT/2058 PN PN# CU2423 AL 10/15/2058
3618BN-C4-3 .........| GNMA | MORTPASS 5.11% 15/JUL/2057 PN PN# CU4591 AL 07/15/2057
3618BN-D2-6 .........| GNMA | MORTPASS 5.98% 15/0CT/2058 PN PN# CU4621 AL .. 10/15/2058
3618BN-DS-9 .........| GNMA | MORTPASS 5.33% 15/0CT/2058 PN PN# CU4613 AL .. 10/15/2058
3618BN-E8-2 GNMA | MORTPASS 5.68% 15/APR/2059 PN PN# CU4659 .. 1.A .. 04/15/2059 ...
3618BP-4G-0 GNMA | MORTPASS 5.62% 15/JUL/2058 PN PN# CUB223 .. 1.A .. 07/15/2058
3618BP-4J-4 GNMA | MORTPASS 6.09% 15/0CT/2058 PN PN# CUB225 .. 1.A .. 10/15/2058
3618BP-4K-1 .........| GNMA | MORTPASS 5.82% 15/0CT/2058 PN PN# CU6226 AL .. 10/15/2058
3618BH-EC-3 .........| GNMA | MORTPASS 5.75% 15/AUG/2058 PN PN# CV1031 .. AL 08/15/2058
3618BH-EG-4 .........| GNMA | MORTPASS 5.75% 15/SEP/2058 PN PN# CV1035 .. AL 09/15/2058
3618BM-EH-2 .........| GNMA | MORTPASS 5.36% 15/SEP/2058 PN PN# CV1036 AL 09/15/2058
3618F0-L3-1 .........| GNMA | MORTPASS 5.82% 15/0CT/2058 PN PN# CV3946 AL 10/15/2058
3618F6-2K-1 .........| GNMA | MORTPASS 5.95% 15/SEP/2064 PN PN# CV9778 .. LA 09/15/2064
3618F6-2X-3 .........| GNMA | MORTPASS 5.08% 15/MAY/2044 PN PN# CV9790 .. AL .. 05/15/2044 ...
3618F6-Z7-4 .........| GNMA | MORTPASS 6.12% 15/MAR/2064 PN PN# CVO766 .. AL .. 03/15/2064 ...
3618F8-25-4 GNMA | MORTPASS 6.03% 15/DEC/2058 PN PN# CWO0764 .. 1.A .. 12/15/2058 ...
3618FA-SU-2 GNMA | MORTPASS 5.62% 15/FEB/2059 PN PN# CW2331 .. 1.A .. 02/15/2059 ...
3618FL-E5-8 GNMA 11 MORTPASS ARM 20/AUG/2073 AL PN# CX0156 1.A .. 08/20/2073
3618FN-R8-4 GNMA 11 MORTPASS ARM 20/AUG/2073 AL PN# CX2311 1.A .. 08/20/2073
3618FN-SD-2 GNMA 11 MORTPASS ARM 20/AUG/2073 AL PN# CX2316 1.A .. 08/20/2073
3618FT-Q0-2 .........| GNMA |1 MORTPASS ARM 20/SEP/2073 AL PN# CX6763 ... AL .. 09/20/2073 ...
3618FU-7K-3 .........| GNMA |1 MORTPASS ARM 20/SEP/2073 AL PN# CX8098 ... AL 09/20/2073
3618G0-Q8-4 .........| GNMA | MORTPASS 5.25% 15/MAR/2059 PN PN# CY1379 .. AL 03/15/2059
3618G0-RB-6 .........| GNMA | MORTPASS 5.5% 15/APR/2059 PN PN# CY1382 ... AL 04/15/2059
3618G0-RC-4 .........| GNMA | MORTPASS 5.5% 15/APR/2059 PN PN# CY1383 ... AL .. 04/15/2059 ...
3618G0-RD-2 .........| GNMA | MORTPASS 5.5% 15/APR/2059 PN PN# CY1384 ... AL .. 04/15/2059 ...
3618G0-RE-0 GNMA | MORTPASS 5.5% 15/APR/2059 PN PN# CY1385 1.A .. 04/15/2059 ...
3618G4-LB-4 GNMA | MORTPASS 5.55% 15/MAR/2059 PN PN# (Y4822 .. 1.A .. 03/15/2059 ...
3618G4-LC-2 GNMA | MORTPASS 5.55% 15/MAR/2059 PN PN# (Y4823 1.A .. 03/15/2059 ...
3618G4-LL-2 GNMA | MORTPASS 5.6% 15/SEP/2059 PN PN# CY4831 1.A .. 09/15/2059 ...
3618G7-C3-5 GNMA 11 MORTPASS ARM 20/DEC/2073 AL PN# CY7290 1.A .. 1272072073 ...
3618G7-CW-1 .........| GNMA |1 MORTPASS ARM 20/NOV/2073 AL PN# CY7285 ... AL .. 11/20/2073
3618G7-G4-9 .........| GNMA |1 MORTPASS ARM 20/0CT/2073 AL PN# CY7419 ... AL 10/20/2073
3618G7-G7-2 .........| GNMA |1 MORTPASS ARM 20/NOV/2073 AL PN# CY7422 ... AL 11/20/2073
3618G8-DV-0 .........| GNMA | MORTPASS 6.91% 15/DEC/2058 PN PN# CY8216 AL 12/15/2058
3618GD-US-7 .........| GNMA | MORTPASS 10.75% 15/MAY/2066 CS PN# CZ2404 ... AL .. 05/15/2066
3618GD-UX-6 .........| GNMA | MORTPASS 10.5% 15/MAR/2066 CS PN# CZ2398 .. AL .. 03/15/2066
3618GF-YZ-2 .........| GNMA |1 MORTPASS ARM 20/DEC/2073 AL PN# (CZ4328 ... AL .. 12/20/2073 ...
3618GF-ZK-4 .........| GNMA 11 MORTPASS ARM 20/NOV/2073 AL PN# CZ4346 ... AL .. 1172072073
3618GK-T6-1 GNMA | MORTPASS 5.45% 15/MAR/2059 PN PN# CZ7773 1.A .. 03/15/2059 ...
3618GL-MR-0 GNMA 11 MORTPASS ARM 20/DEC/2073 AL PN# (CZ8468 1.A .. 1272072073 ...
3618GP-KL-6 GNMA | MORTPASS 5.99% 15/SEP/2059 PN PN# DA0299 .. 1.A .. 09/15/2059 ...
3618GP-KQ-5 .........| GNMA | MORTPASS 5.49% 15/AUG/2059 PN PN# DA0303 AL .. 08/15/2059 ...
3618GY-NE-0 .........| GNMA | MORTPASS 5.48% 15/SEP/2059 PN PN# DAB489 AL 09/15/2059
3618GY-NF-7 .........| GNMA | MORTPASS 5.48% 15/SEP/2059 PN PN# DA8490 AL 09/15/2059
3618GY-NG-5 .........| GNMA | MORTPASS 5.48% 15/SEP/2059 PN PN# DAB491 AL 09/15/2059
3618GY-NH-3 .........| GNMA | MORTPASS 5.48% 15/SEP/2059 PN PN# DA8492 AL 09/15/2059
3618H5-Y8-3 .........| GNMA |1 MORTPASS ARM 20/JUL/2074 RF PN# DB3435 ... AL 07/20/2074
3618H5-YB-6 .........| GNMA |1 MORTPASS ARM 20/MAY/2074 AL PN# DB3406 ... AL .. 05/20/2074 ...
3618H5-ZD-1 .........| GNMA |1 MORTPASS ARM 20/JUL/2074 AL PN# DB3440 ... AL .. 07/20/2074
3618H5-20-2 GNMA 11 MORTPASS ARM 20/AUG/2074 RF PN# DB3451 1.A .. 08/20/2074
3618H6-U-6 GNMA | MORTPASS 5.1% 15/0CT/2059 PN PN# DB4195 1.A .. 10/15/2059 ...
3618H7-R5-3 GNMA 11 MORTPASS ARM 20/APR/2074 AL PN# DB5008 1.A .. 04/20/2074 ...
3618HG-DQ-2 .........| GNMA |1 MORTPASS ARM 20/NOV/2074 RM PN# DC1911 ... AL .. 11/20/2074
3618HJ-H3-3 .........| GNMA |1 MORTPASS ARM 20/JUN/2074 AL PN# DC3850 ... AL 06/20/2074
3618HN-AJ-6 .........| GNMA | MORTPASS 5.52% 15/DEC/2059 PN PN# DC7209 .. AL 12/15/2059
3618HN-AK-3 .........| GNMA | MORTPASS 5.52% 15/DEC/2059 PN PN# DC7210 .. AL 12/15/2059
3618HU-M6-5 .........| GNMA |1 MORTPASS ARM 20/JUL/2074 RF PN# DD2181 ... AL 07/20/2074
3618HU-M7-3 .........| GNMA |1 MORTPASS ARM 20/JUL/2074 AL PN# DD2182 ... AL 07/20/2074
3618HU-M8-1 .........| GNMA |1 MORTPASS ARM 20/JUL/2074 ML PN# DD2183 ... AL .. 07/20/2074
3618HX-F7-5 .........| GNMA | MORTPASS 5.58% 15/0CT/2059 PN PN# DD4690 .. AL .. 10/15/2059 ...
3618HY-J2-0 GNMA 11 MORTPASS ARM 20/JUL/2074 ML PN# DD5681 1.A .. 07/20/2074
3618HY-J3-8 GNMA 11 MORTPASS ARM 20/JUL/2074 ML PN# DD5682 1.A .. 07/20/2074
3618J1-7H-0 GNMA | MORTPASS 5.19% 15/JAN/2065 PN PN# DDB096 1.A .. 01/15/2065
3618J3-H4-4 GNMA 11 MORTPASS ARM 20/JUL/2074 AL PN# DD9251 1.A .. 07/20/2074
3618J5-YH-1 GNMA 11 MORTPASS ARM 20/SEP/2074 ML PN# DE0712 1.A .. 09/20/2074 ...
3618J5-YJ-7 .........| GNMA |1 MORTPASS ARM 20/SEP/2074 ML PN# DEO713 ... AL .. 09/20/2074 ...
3618J6-L5-9 .........| GNMA || MORTPASS ARM 20/SEP/2074 AL PN# DE1248 ... AL 09/20/2074
3618J9-P6-7 .........| GNMA | MORTPASS 5.62% 15/NOV/2061 LS PN# DE4045 .. AL 11/15/2061
3618JB-EP-2 .........| GNMA | MORTPASS 5.85% 15/SEP/2059 PN PN# DE5542 AL 09/15/2059
3618JB-EQ-0 .........| GNMA | MORTPASS 5.85% 15/SEP/2059 PN PN# DE5543 AL .. 09/15/2059 ...
3618JB-ER-8 .........| GNMA | MORTPASS 5.97% 15/SEP/2059 PN PN# DE5544 AL .. 09/15/2059 ...
3618JB-ES-6 GNMA | MORTPASS 5.85% 15/SEP/2059 PN PN# DE5545 .. 1.A .. 09/15/2059 ...
3618JD-5N-3 GNMA 11 MORTPASS ARM 20/NOV/2074 AL PN# DE8053 1.A .. 1172072074
3618JF-6K-3 GNMA 11 MORTPASS ARM 20/AUG/2074 AL PN# DE9874 1.A .. 08/20/2074
3618JF-6R-8 GNMA 11 MORTPASS ARM 20/0CT/2074 AL PN# DE9880 1.A .. 1072072074
3618JM-J4-0 GNMA | MORTPASS 4.98% 15/NOV/2059 PN PN# DF3883 .. 1.A .. 11/15/2059 ...
3618JM-J5-7 .........| GNMA | MORTPASS 4.98% 15/NOV/2059 PN PN# DF3884 AL .. 11/15/2059 ...
3B18M-JY-4 ......... GNMA | MORTPASS 4.98% 15/NOV/2059 PN PN# DF3879 .. 11/15/2059 ...
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3618J0-BQ-0 .........| GNMA |1 MORTPASS ARM 20/0CT/2074 AL PN# DF6347 ... 1AL . ....8,905 |.. , ....... 10/20/2074
3618J0-BR-8 GNMA || MORTPASS ARM 20/0CT/2074 AL PN# DF6348 1.A .. 10/20/2074
3618JS-KH-6 .........| GNMA |1 MORTPASS ARM 20/0CT/2074 RF PN# DF8396 ... AL .. 10/20/2074
3618JT-7A-4 .........[ GNMA 11 MORTPASS ARM 20/NOV/2074 ML PN# DF9889 ... LA 11/20/2074
3618JT-7B-2 .........| GNMA |1 MORTPASS ARM 20/NOV/2074 ML PN# DF9890 ... AL 11/20/2074
3618JT-7F-3 .........| GNMA |1 MORTPASS ARM 20/NOV/2074 RM PN# DF9894 ... AL 11/20/2074
3618JT-7J-5 .........| GNMA |1 MORTPASS ARM 20/NOV/2074 AL PN# DF9897 ... AL .. 11/20/2074
3618JT-7L-0 .........| GNMA |1 MORTPASS ARM 20/NOV/2074 RM PN# DF9899 ... AL .. 11/20/2074
3618JU-CK-3 .........| GNMA | MORTPASS 4.98% 15/NOV/2059 PN PN# DF9974 .. AL .. 11/15/2059 ...
3618JU-CL-1 .........[ GNMA | MORTPASS 4.98% 15/NOV/2059 PN PN# DF9975 .. LA .. 11/15/2059 ...
3618JX-KT-9 GNMA 11 MORTPASS ARM 20/NOV/2074 AL PN# DG2106 1.A .. 11/20/2074
3618JX-M2-6 GNMA 11 MORTPASS ARM 20/NOV/2074 RM PN# DG2177 1.A .. 11/20/2074
3618K6-DD-9 GNMA 11 MORTPASS ARM 20/NOV/2074 AL PN# DG9100 1.A .. 11/20/2074
3618K8-2G-0 .........[ GNMA 11 MORTPASS ARM 20/NOV/2074 AL PN# DHO775 ... LA .. 11/20/2074
3618K8-2H-8 .........| GNMA |1 MORTPASS ARM 20/NOV/2074 ML PN# DHO776 ... AL 11/20/2074
361930-G8-9 .........[ GNMA 11 MORTPASS ARM 20/FEB/2066 RF PN# AR6523 ... LA 02/20/2066
36193D-JP-8 .........| GNMA |1 MORTPASS ARM 20/JUN/2066 RF PN# ARG570 ... AL 06/20/2066
36193E-KX-7 .........[ GNMA 11 MORTPASS ARM 20/FEB/2066 RF PN# AR7510 ... LA 02/20/2066
361930-U9-2 .........| GNMA |1 MORTPASS ARM 20/DEC/2066 RF PN# AS6008 ... LA 12/20/2066
361930-UD-3 ......... [ GNMA 11 MORTPASS ARM 20/0CT/2066 RF PN# AS5980 ... LA .. 10/20/2066
36193U-5B-6 .........| GNMA |1 MORTPASS ARM 20/APR/2066 RF PN# AS8942 ... AL .. 04/20/2066
36194N-ND-7 GNMA 11 MORTPASS ARM 20/JUN/2066 RF PN# AU1288 1.A .. 06/20/2066
36194P-BT-0 GNMA 11 MORTPASS ARM 20/JUN/2066 RF PN# AU1850 1.A .. 06/20/2066
361940-0A-3 GNMA || MORTPASS ARM 20/SEP/2066 RF PN# AU3149 1.A .. 09/20/2066
361950-B3-4 .........| GNMA |1 MORTPASS ARM 20/NOV/2066 RF PN# Al1858 ... LA .. 11/20/2066
36196R-NZ-7 .........[ GNMA 11 MORTPASS ARM 20/DEC/2066 RF PN# AY2208 ... LA 12/20/2066
36200A-LZ-0 .........| GNMA | MORTPASS 6.75% 15/NOV/2032 PN PN# 595344 .. AL 11/15/2032
36200A-ME-6 .........[ GNMA | MORTPASS 7.2% 15/NOV/2032 PN PN# 595357 ... LA 11/15/2032
36200J-E7-1 .........| GNMA | MORTPASS 5.45% 15/JUN/2033 PN PN# 602358 .. AL 06/15/2033
36200J-EG-1 .........[ GNMA | MORTPASS 5.65% 15/MAY/2033 PN PN# 602335 LA 05/15/2033
36200J-EN-6 .........| GNMA | MORTPASS 5.75% 15/JUN/2033 PN PN# 602341 AL .. 06/15/2033 ...
36200J-ES-5 .........[ GNMA | MORTPASS 5.5% 15/JUN/2033 PN PN# 602345 ... LA .. 06/15/2033 ...
36201D-E2-4 GNMA | MORTPASS 5.75% 15/FEB/2044 PN PN# 579853 1.A .. 02/15/2044 ...
36201P-UA-1 GNMA | MORTPASS 5.72% 15/MAY/2033 PN PN# 589277 1.A .. 05/15/2033 ...
36201P-UD-5 GNMA | MORTPASS 6% 15/MAY/2033 PN PN# 589280 ... 1.A .. 05/15/2033 ...
36202U-VB-6 GNMA | MORTPASS 4.68% 15/JUL/2038 PN PN# 610010 1.A .. 07/15/2038
36202U-VJ-9 GNMA | MORTPASS 4.45% 15/AUG/2038 PN PN# 610017 .. 1.A .. 08/15/2038
36202U-1IV-1 .........[ GNMA | MORTPASS 5.35% 15/NOV/2038 PN PN# 610060 .. LA .. 11/15/2038
36202U0-ZT-3 .........| GNMA | MORTPASS 5.85% 15/0CT/2033 PN PN# 610154 .. AL 10/15/2033
3622AA-S4-7 .........| GNMA |1 MORTPASS ARM 20/AUG/2070 PF PN# 785139 ... AL 08/20/2070
3622AB-20-4 .........| GNMA |1 MORTPASS ARM 20/JUL/2072 PB PN# 786283 ... LA 07/20/2072
3622AB-HII-5 .........[ GNMA 11 MORTPASS ARM 20/0CT/2071 PD PN# 785745 ... AL .. 10/20/2071
36291A-A4-1 .........| GNMA | MORTPASS 5.73% 15/NOV/2034 PN PN# 622027 AL .. 11/15/2034 ...
36291N-LG-4 GNMA | MORTPASS 5.35% 15/FEB/2030 PN PN# 633127 .. 1.A .. 02/15/2030 ...
36291U-YX-7 . GNMA | MORTPASS 5.32% 15/MAR/2040 PN PN# 638926 .. AL . 03/15/2040
0029999999 Subtotal Bonds - U.S. Governments - Residential Mortgage-Backed Securities 4,728,960 4,728,960 XXX
0109999999. Total - U.S. Government Bonds 35,855,289 35,855,289 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
31288Q-DY-3 .........| FHLMC MORTPASS ARM 01/NOV/2046 84 PN# 841019 .. LA .. 11/01/2046
31288Q-FW-5 .........| FHLMC MORTPASS ARM 01/FEB/2050 84 PN# 841081 ... LA 02/01/2050
312880-ZK-9 .........| FHLMC MORTPASS ARM 01/SEP/2053 84 PN# 841646 ... LA 09/01/2053
31288R-BK-3 .........| FHLMC MORTPASS ARM 01/FEB/2054 84 PN# 841842 ... LA .. 02/01/2054 ...
3128QF-ER-1 .........| FHLMC MORTPASS ARM 01/SEP/2036 1M PN# 1M1044 ... LA .. 09/01/2036
3128QF-GG-3 FHLMC MORTPASS ARM 01/SEP/2035 1M PN# 1M1099 1.A .. 09/01/2035 ...
31280G-AB-8 FHLMC MORTPASS ARM 01/APR/2035 1N PN# 1N0002 1.A .. 04/01/2035 ...
312806G-DI-9 FHLMC MORTPASS ARM 01/DEC/2035 1IN PN# 1NO117 1.A .. 12/01/2035 ...
31280H-115-5 FHLMC MORTPASS ARM 01/MAR/2037 1N PN# 1N1568 1.A .. 03/01/2037
3128QL-SL-6 FHLMC MORTPASS ARM 01/JUL/2036 1H PN# 1H2623 1.A .. 07/01/2036
31280P-XQ-0 .........| FHLMC MORTPASS ARM 01/NOV/2037 1B PN# 1B7536 ... LA .. 11/01/2037
312884-TF-4 .........| FHLMC MORTPASS ARM 01/DEC/2035 1Q PN# 1Q0550 ... LA 12/01/2035
312885-2E-3 .........| FHLMC MORTPASS ARM 01/SEP/2037 1Q PN# 101673 ... AL 09/01/2037
312885-2F-0 .........| FHLMC MORTPASS ARM 01/JUL/2036 1Q PN# 1Q1674 ... AL 07/01/2036
312885-2H-6 .........| FHLMC MORTPASS ARM 01/FEB/2038 1Q PN# 101676 ... AL .. 02/01/2038
312885-TJ-3 .........| FHLMC MORTPASS ARM 01/FEB/2038 1Q PN# 101453 ... AL .. 02/01/2038
3128S6-DE-9 .........| FHLMC MORTPASS ARM 01/AUG/2040 1Q PN# 101901 ... AL .. 08/01/2040
312886-DF6 .........| FHLMC MORTPASS ARM 01/JAN/2037 1Q PN# 1Q1902 ... AL .. 01/01/2037
312856-DG-4 FHLMC MORTPASS ARM 01/APR/2038 10 PN# 101903 1.A .. 04/01/2038
312886-DH-2 FHLMC MORTPASS ARM 01/SEP/2040 10 PN# 101904 1.A .. 09/01/2040
3128UG-P9-2 FHLMC MORTPASS ARM 01/MAY/2041 1B PN# 1B8197 1.A .. 05/01/2041
3128UH-GP-4 ......... | FHLMC MORTPASS ARM 01/0CT/2041 1B PN# 1B8855 ... LA .. 10/01/2041
31300L-L2-9 .........| FHLMC MORTPASS ARM 01/AUG/2035 84 PN# 848445 ... AL 08/01/2035
31300M-08-9 .........| FHLMC MORTPASS ARM 01/0CT/2037 84 PN# 849479 ... LA 10/01/2037
31300M-RZ-8 .........| FHLMC MORTPASS ARM 01/0CT/2044 84 PN# 849504 ... AL 10/01/2044
31326J-ME-7 .........| FHLMC MORTPASS ARM 01/JUL/2042 2B PN# 2B3957 ... LA 07/01/2042
31326K-L6-2 .........| FHLMC MORTPASS ARM 01/0CT/2045 2B PN# 2B4849 ... AL 10/01/2045
31326N-KU-4 .........| FHLMC MORTPASS ARM 01/JUN/2049 2B PN# 2B7507 ... AL .. 06/01/2049
31326N-NH-0 .........| FHLMC MORTPASS ARM 01/AUG/2049 2B PN# 2B7592 AL .. 08/01/2049
31320IV-35-1 FHLMCGLD MORTPASS 2.38% 01/DEC/2040 WA PN# WA2408 1.A .. 12/01/2040
31320W-2R-2 FHLMCGLD MORTPASS 4.09% 01/JUN/2039 WA PN# WA3283 1.A .. 06/01/2039
3132XE-CZ-2 FHLMCGLD MORTPASS 2.4% 01/NOV/2037 N PN# VINOOBT7 . 1.A .. 11/01/2037
31347A-G0-1 .........| FHLMC MORTPASS ARM 01/SEP/2045 84 PN# 840207 LA .. 09/01/2045 ...
31347A-GK6 .........| FHLNC MORTPASS ARM 01/SEP/2043 84 PN# 840214 ... LA 09/01/2043
31347A-LA-0 .........| FHLMC MORTPASS ARM 01/NOV/2045 84 PN# 840321 ... AL 11/01/2045
31347A-LD-4 .........| FHLMC MORTPASS ARM 01/JUN/2037 84 PN# 840324 ... LA 06/01/2037
31349T-4P-3 .........| FHLMC MORTPASS ARM 01/JAN/2036 78 PN# 782630 ... AL 01/01/2036
31377U-60-1 .........| FNMA MORTPASS 3.84% 01/AUG/2033 HY PN# 387979 .. AL 08/01/2033
3138AR-GD-0 .........| FNMA MORTPASS ARM 01/AUG/2041 LB PN# AJO195 .... AL .. 08/01/2041
3138EK-J6-3 .........| FNMA MORTPASS ARM 01/0CT/2042 LB PN# AL2984 .... AL .. 10/01/2042
3138EP-ML-5 FNVA MORTPASS ARM 01/APR/2045 LB PN# AL6662 . 1.A .. 04/01/2045 ...
3138EQ-4A-7 FNMA MORTPASS 4.946% 01/AUG/2051 JU PN# AL8016 1.A .. 08/01/2051
3138L1-GX-1 FNMA MORTPASS 3.8% 01/NOV/2042 HL PN# AM1113 ... 1.A .. 11/01/2042
3138L.8-2B-3 FNMA MORTPASS 3.77% 01/JUN/2045 HL PN# AM7937 1.A .. 06/01/2045
3138L9-L6-7 .........| FNMA MORTPASS 3.45% 01/MAY/2045 HY PN# AMB448 .. AL .. 05/01/2045 ...
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3138L9-V8-2 .........| FNMA MORTPASS 3.25% 01/MAY/2030 HY PN# AMB738 .... R T AL I .. .. ... 6,630 |....... 05/01/2030
3138LA-ON-2 FNMA MORTPASS 3.98% 01/JUL/2045 HY PN# AM9460 1.A .. 07/01/2045
3138LC-MZ-5 .........| FNMA MORTPASS 3.76% 01/DEC/2035 HY PN# ANO75 .. AL .. 12/01/2035 ...
3138LH-3Z-5 .........| FNMA MORTPASS 3.85% O1/MAY/2047 HL PNé ANS315 .. LA 05/01/2047
3138LH-R3-0 .........| FNMA MORTPASS 3.84% 01/APR/2047 HL PN# AN5005 .. AL 04/01/2047
3138LJ-CU-2 ......... | FNMA MORTPASS 3.74% O1/MAY/2047 HL PNé ANS482 .. LA 05/01/2047
3138LJ-N9-7 .........| FNMA MORTPASS 3.39% 01/JUL/2032 H2 PN# AN5815 .. AL .. 07/01/2032
3138LJ-WD-8 .........| FNMA MORTPASS 3.29% 01/JUL/2037 HY PN# ANG043 .. AL .. 07/01/2037
3138LK-R7-4 .........| FNMA MORTPASS 2.91% 01/SEP/2027 HY PN# ANG8O9 .. AL .. 09/01/2027
3138LL-EC-5 .........| FNMA MORTPASS 3.26% 01/DEC/2037 HY PN# AN7330 .. AL .. 12/01/2037
3138LM-HB-2 FNMA MORTPASS 3.56% 01/FEB/2038 HY PN# AN8325 .. 1.A .. 02/01/2038
3138LM-VK-6 FNMA MORTPASS 3.02% 01/MAR/2028 HY PN# ANB717 . 1.A .. 03/01/2028
3138LN-2T-7 FNMA MORTPASS 3.775% 01/JUL/2033 HY PN# AN9785 1.A .. 07/01/2033
3138LN-61-6 .........| FMA MORTPASS 4.02% 01/SEP/2048 HY PNé AN9BB4 ... LA .09/01/2048
3138LN-KS-9 .........| FNMA MORTPASS 3.62% 01/JUN/2033 HY PN# ANG304 .. AL 06/01/2033
3138LN-UR-0 .........| FNMA MORTPASS 3.75% 01/AUG/2030 HY PN# AN9S91 .. AL 08/01/2030
3138LN-X9-7 .........| FNMA MORTPASS 3.73% 01/JUL/2033 HY PN# ANO703 .. AL 07/01/2033
3138LN-XB-2 .........| FNMA MORTPASS 3.85% 01/AUG/2033 HY PN# AN9673 .. AL 08/01/2033
3138YB-UN-1 .........| FNMA MORTPASS ARM 01/MAR/2045 LB PN# AX9596 .... AL 03/01/2045
3138YW-28-5 .........| FNMA MORTPASS ARM 01/JUL/2045 LB PN# AZ5284 .... AL .. 07/01/2045
31404U-DQ-0 .........| FNMA MORTPASS ARM 01/MAY/2034 WS PN# 778711 ... AL .. 05/01/2034 ...
3140AJ-KQ-0 FNMA MORTPASS ARM 01/AUG/2054 SO PN# DB8402 . 1.A .. 08/01/2054
3140AK-B2-0 FNMA MORTPASS ARM 01/AUG/2054 SO PN# DB9056 . 1.A .. 08/01/2054
3140AK-BZ-7 FNMA MORTPASS ARM 01/AUG/2054 SO PN# DB90S5 . 1.A .. 08/01/2054
3140AN-4Y-2 .........| FNMA MORTPASS ARM 01/SEP/2054 SO PN# DC1738 ... AL .. 09/01/2054 ...
3140AN-5C-9 .........| FNMA MORTPASS ARM 01/SEP/2054 SO PN# DC1742 ... AL 09/01/2054
3140GT-4G-2 .........| FNMA MORTPASS ARM 01/JUL/2047 LB PN# BH5322 .... AL 07/01/2047
3140GV-RR-8 .........| FNMA MORTPASS ARM 01/0CT/2047 LB PN# BH6795 ... LA 10/01/2047
3140GY-CA-5 .........| FNMA MORTPASS ARM 01/AUG/2047 LB PN# BHO064 .... AL 08/01/2047
3140HR-6G-3 ........| FNMA MORTPASS 4.28% 01/DEC/2048 HY PNé BLOSTO .... LA 12/01/2048
3140HR-MB-3 .........| FNMA MORTPASS 3.825% 01/0CT/2028 HY PN# BLO382 ... AL .. 10/01/2028
3140HR-Q7-1 .........| FNMA MORTPASS 4% 01/NOV/2028 HY PN# BLO477 AL .. 11/01/2028
3140HS-BN-0 FNMA MORTPASS 3.93% 01/JAN/2031 HY PN# BL0944 1.A .. 01/01/2031
3140HS-NV-9 FNMA MORTPASS 4.75% 01/JAN/2044 HL PN# BL1303 .. 1.A .. 01/01/2044
3140HS-VN-0 FNMA MORTPASS 3.87% 01/FEB/2034 HY PN# BL1519 . 1.A .. 02/01/2034 ...
3140HS-VR-9 FNMA MORTPASS 3.68% 01/FEB/2029 HY PN# BL1523 . 1.A .. 02/01/2029 ...
3140HS-IIM-9 FNMA MORTPASS 3.71% 01/FEB/2034 HY PN# BL1551 . 1.A .. 02/01/2034 ...
3140HT-CK-3 .........| FNMA MORTPASS 4.08% 01/APR/2049 HY PN# BL1873 .... AL .. 04/01/2049 ...
3140HT-FY-0 .........| FNMA MORTPASS 3.59% 01/MAY/2034 HY PN# BL1982 .... AL 05/01/2034
3140HT-R2-7 .........| FNMA MORTPASS 3.435% 01/MAY/2034 HY PN# BL2304 ... AL 05/01/2034
3140HT-ZW-2 .........| FNMA MORTPASS 3.37% 01/JUN/2034 HY PN# BL2556 .. AL 06/01/2034
3140HU-IN-3 .........| FNMA MORTPASS 3.37% 01/JUN/2039 HY PN# BL3064 .. AL .. 06/01/2039
3140HX-4D-9 .........| FNMA MORTPASS 2.4% 01/MAR/2040 HY PN# BL6219 ... AL .. 03/01/2040
3140HX-KK-5 FNVMA MORTPASS ARM 01/FEB/2030 HA PN# BL5697 . 1.A .. 02/01/2030
3140HX-MP-2 FNMA MORTPASS 2.68% 01/FEB/2035 HY PN# BL5765 . 1.A .. 02/01/2035 ...
3140HY-A5-7 FNMA MORTPASS 2.62% 01/APR/2050 HY PN# BL6327 .. 1.A .. 04/01/2050
3140J2-UD-6 FNMA MORTPASS 1.98% 01/FEB/2041 HY PN# BL9579 . 1.A .. 02/01/2041
3140J7-4E-2 FNVMA MORTPASS ARM 01/MAY/2045 LB PN# BM3520 . 1.A .. 05/01/2045 ...
3140JB-6V-3 .........| FNMA MORTPASS ARM 01/MAR/2033 XY PN# BM7183 ... AL .. 03/01/2033 ...
31400B-QV-1 .........| FNMA MORTPASS ARM 01/SEP/2049 LB PN# BN6767 ... LA 09/01/2049
3140JB-VZ-6 .........| FNMA MORTPASS ARM 01/JAN/2049 LB PN# BM6931 .... AL 01/01/2049
3140JC-NF-7 .........| FNMA MORTPASS ARM 01/NOV/2054 SO PN# BM7589 .... AL 11/01/2054
3140JM-ES-7 .........| FNMA MORTPASS ARM 01/JUL/2049 LB PN# BN4644 .... AL .. 07/01/2049
3140JM-EV-0 .........| FNMA MORTPASS ARM 01/AUG/2049 LB PN# BN4647 .... AL .. 08/01/2049
3140LB-QD-8 .........| FNMA MORTPASS 2.15% 01/MAR/2041 HY PN# BS1351 .. AL .. 03/01/2041
3140LC-DC-2 .........| FNMA MORTPASS 2.58% 01/MAY/2036 HY PN# BS1898 . AL .. 05/01/2036
3140LC-V6-5 FNMA MORTPASS 2.2% 01/JUL/2033 HY PN# BS2436 ... 1.A .. 07/01/2033
3140LE-7J-0 FNMA MORTPASS 1.975% 01/JAN/2032 HY PN# BS4496 1.A .. 01/01/2032
3140LE-FY-8 FNVMA MORTPASS 2.44% 01/NOV/2046 HY PN# BS3782 .. 1.A .. 11/01/2046
3140LE-N6-0 .........| FNMA MORTPASS 2.41% 01/DEC/2041 HY PN# BS4012 .. AL .. 1270172041
3140LE-WG-8 .........| FNMA MORTPASS 2.37% 01/DEC/2036 HY PN# BS4246 .. AL 12/01/2036
3140LF-JH-8 .........| FNMA MORTPASS 2.35% 01/FEB/2032 HY PN# BS4763 .. AL 02/01/2032
3140LF-QD-9 .........| FNMA MORTPASS 2.63% 01/APR/2032 HY PN# BS4951 .. AL 04/01/2032
3140LG-CX-8 .........| FNMA MORTPASS 3.18% 01/JUN/2032 HY PN# BS5485 .. AL 06/01/2032
3140LG-JB-9 .........| FNMA MORTPASS 4.24% 01/JUL/2032 HY PN# BS5657 .. AL 07/01/2032
3140LG-K5-0 .........| FNMA MORTPASS 3.56% 01/MAY/2032 HY PN# BS5715 .. AL .. 05/01/2032 ...
3140LG-Y4-8 .........| FNMA MORTPASS 4.13% 01/JUL/2032 HY PN# BS6130 .. AL .. 07/01/2032
3140LG-2U-9 FNMA MORTPASS 3.88% 01/JUL/2032 HY PN# BS6154 1.A .. 07/01/2032
3140LH-VE-7 FNMA MORTPASS 4.33% 01/DEC/2032 HY PN# BS6912 1.A .. 12/01/2032 ...
3140LJ-7K-6 FNVMA MORTPASS 4.7% 01/APR/2033 HY PN# BS8097 1.A .. 04/01/2033 ...
3140LJ-DJ-2 .........| FNMA MORTPASS 5.41% 01/DEC/2032 HY PN# BS7304 .. AL .. 12/01/2032 ...
3140LJ-NP-7 .........| FNMA MORTPASS 4.5% 01/FEB/2033 HY PN# BS7597 ... AL 02/01/2033
3140LJ-$8-0 .........| FNMA MORTPASS 4.13% 01/APR/2033 HY PN# BS7742 .. AL 04/01/2033
3140LK-3U-5 .........| FNMA MORTPASS 4.99% 01/MAR/2031 H2 PN# BS8910 .. AL 03/01/2031
3140LK-CU-5 .........| FNMA MORTPASS 4.71% 01/APR/2033 HY PN# BS8182 .. AL .. .. .. 04/01/2033
3140LK-EJ-8 .........| FNMA MORTPASS 4.24% 01/APR/2033 HY PN# BS8236 .. AL .. 83,987 |.. .. 83,987 04/01/2033
3140LK-LA-9 .........| FNMA MORTPASS 4.27% 01/MAY/2033 HY PN# BS8420 .. AL ... 141,575 |.. ... 141,575 |....... 05/01/2033 ...
3140LK-LB-7 .........| FNMA MORTPASS 4.27% 01/MAY/2033 HY PN# BS8421 .. AL .. 05/01/2033 ...
3140LK-LP-6 FNMA MORTPASS 4.29% 01/MAY/2030 HX PN# BS8433 1.A .. 05/01/2030
3140LK-QC-0 FNMA MORTPASS 4.49% 01/MAY/2033 HY PN# BS8550 1.A .. 05/01/2033 ...
3140LK-QJ-5 FNMA MORTPASS 4.56% 01/DEC/2029 H2 PN# BS8556 1.A .. 12/01/2029 ...
3140LK-TW-3 FNVMA MORTPASS 4.53% 01/JUN/2033 HY PN# BS8664 1.A .. 06/01/2033
3140LK-YS-6 FNMA MORTPASS 4.32% 01/JUN/2028 HX PN# BS8820 1.A .. 06/01/2028
3140LL-5T-4 .........| FNMA MORTPASS 5.73% 01/NOV/2030 HX PN# BS9857 .. AL .. 11/01/2030
3140LL-M3-2 .........| FNMA MORTPASS 4.64% 01/SEP/2028 HX PN# BS9377 .. AL 09/01/2028
3140LL-MR-9 .........| FNMA MORTPASS 4.58% 01/AUG/2033 HY PN# BS9367 .. AL 08/01/2033
3140LL-UJ-8 .........| FNMA MORTPASS 4.815% 01/SEP/2028 HX PN# BS9584 ... AL 09/01/2028
3140LL-UK-5 .........| FNMA MORTPASS 4.815% 01/SEP/2028 HX PN# BS9585 ... AL .. 09/01/2028
3140LL-VX-6 .........| FNMA MORTPASS 5.06% 01/SEP/2033 HY PN# BS9629 .. AL .. 09/01/2033 ...
3140LL-XM-8 FNMA MORTPASS 5.57% 01/0CT/2028 HX PN# BS9683 1.A .. 10/01/2028
3140LL-XU-0 FNMA MORTPASS 4.9% 01/0CT/2028 HX PN# BS9690 1.A .. 10/01/2028
3140MM-XZ-6 FNMA MORTPASS ARM 01/JUL/2052 SO PN# BV7895 . 1.A .. 07/01/2052
3140Mi-S7-2 FNMA MORTPASS ARM 01/AUG/2052 SO PN# BIN5041 . 1.A .. 08/01/2052
3140N4-YV-3 FNMA MORTPASS ARM 01/JAN/2053 SO PN# BX0723 . 1.A .. 01/01/2053
AL

3140NR-A4-8 .........| FNUA MORTPASS ARM 01/MAR/2054 SO PN# BY8126 ...
3140NU-VU-0 ......... FNMA MORTPASS 5.12% 01/MAR/2034 HY PN# BZ0B26 ...........cceeeviuiiiiiieiiiiiiieeiiiiiiees

.. 03/01/2054 ...
.. 03/01/2034 ...
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3140NV-B4-8 .........[ FNMA MORTPASS 5.12% 01/MAY/2034 HY PN# BZ0958 .... LA 53,375 53,375 .. 05/01/2034 ...
3140NV-CF-2 FNMA MORTPASS 5.33% 01/MAY/2034 HY PN# BZ0969 .. 1.A .. 05/01/2034 ...
3140NV-H7-5 .........| FNMA MORTPASS 5.09% 01/JUN/2031 HX PN# BZ1153 .. LA .. 06/01/2031
3140NV-HN-0 ......... [ FNMA MORTPASS 4.96% 01/AUG/2033 HY PN# BZ1136 . LA 08/01/2033
3140NV-N5-2 ......... [ FNMA MORTPASS 4.74% 01/JUL/2034 HY PN# BZ1311 .. LA 07/01/2034
3140NV-NV-5 ......... | FNMA MORTPASS 5.08% 01/JUL/2034 HY PN# BZ1303 .. LA 07/01/2034
3140NV-PK-7 .........| FNMA MORTPASS 5.17% 01/JUL/2031 HX PN# BZ1325 .. LA .. 07/01/2031
3140NV-SV-0 ......... | FNMA MORTPASS 4.545% 01/JUL/2031 HX PN# BZ1431 ... LA .. 07/01/2031
3140NV-UX-3 .........| FNMA MORTPASS 4.74% 01/AUG/2031 HX PN# BZ1497 .... LA .. 08/01/2031
3140NV-WJ-2 .........| FNMA MORTPASS 5.72% 01/AUG/2029 HX PN# BZ1548 .. LA .. 08/01/2029
3140NV-YJ-0 FNMA MORTPASS 5.2% 01/0CT/2030 H2 PN# BZ1612 ... 1.A .. 10/01/2030
3140NI-7M-1 FNMA MORTPASS 4.665% 01/JAN/2032 HX PN# BZ2699 1.A .. 01/01/2032
3140NIi-BK-0 FNMA MORTPASS 4.36% 01/0CT/2034 HY PN# BZ1841 .. 1.A .. 10/01/2034
3140MI-CX-1 .........| FAMA MORTPASS 5.28% 01/MAR/2040 HY PN# BZ1885 . LA . 03/01/2040
3140NI-E5-0 ......... | FNMA MORTPASS 4.27% 01/0CT/2031 HX PN# BZ1955 .. LA 10/01/2031
3140NI-GU-3 ......... | FNMA MORTPASS 3.9% 01/0CT/2032 HY PN# BZ2010 ... LA 10/01/2032
3140NI-HN-0 ......... [ FNMA MORTPASS 4.91% 01/0CT/2029 HX PN# BZ2035 .. LA 10/01/2029
3140NI-LC-7 .........| FNMA MORTPASS 4.33% 01/NOV/2034 HY PN# BZ2122 .. LA 11/01/2034
3140NI-N8-4 ......... | FNMA MORTPASS 4.57% 01/NOV/2034 HY PN# BZ2214 .. LA 11/01/2034
3140NI-PF-6 .........| FNMA MORTPASS 5.01% 01/NOV/2029 HX PN# BZ2221 .. LA .. 11/01/2029
3140NI-RZ-0 .........| FNMA MORTPASS 5.01% 01/NOV/2034 HY PN# BZ2303 .. LA .. 11/01/2034
3140NIV-TB-1 FNMA MORTPASS 4.7% 01/NOV/2034 HY PN# BZ2345 1.A .. 11/01/2034
3140NI-U5-2 FNMA MORTPASS 4.93% 01/NOV/2029 HX PN# BZ2403 1.A .. 11/01/2029
3140NX-AN-3 FNMA MORTPASS 4.81% 01/JAN/2032 HX PN# BZ2720 1.A .. 01/01/2032
3142BN-ZL-1 .........| FHLMC MORTPASS ARM 01/AUG/2054 8D PN# 8D0747 ... LA .. 08/01/2054
3142BN-ZP-2 ......... | FHLMC MORTPASS ARM 01/AUG/2054 8D PN# 8D0750 ... LA 08/01/2054
3142BN-ZR-8 .........| FHLMC MORTPASS ARM 01/AUG/2054 8D PN# 8DO752 ... LA 08/01/2054
3142BN-ZT-4 .........| FHLMC MORTPASS ARM 01/AUG/2054 8D PN# 8D0754 ... LA 08/01/2054
312880-RC-6 ......... | FEDERAL HOME LN MTG CORP PARTNCTFS . . LA 04/01/2048
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-Backed Securities 4,691,222 XXX
0909999999. Total - U.S. Special Revenues Bonds 4,691,222 4,691,222 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 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 31,126,329 31,126,329 XXX
2429999999. Total - Residential Mortgage-Backed Securities 9,420,182 9,420,182 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 40,546,511 40,546,511 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
000000-00-0 ......... FNMA MORTPASS 3.22% 01/DEC/2025 HY PN# ANO4D7 ....ooeeeeeieeiie e 12/01/2025
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/DEC/2025 USD 100 .... 12/31/2025
000000-00-0 .| FNMA MORTPASS ARM 01/0CT/2025 XY PN# BM7189 .. 10/01/2025
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 ... .. 10/31/2025 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/APR/2025 USD 100 . .. 04/15/2025 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/SEP/2025 USD 100 . .. 09/16/2025 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES VARIABLE 30/APR/2025 USD 100 . .. 04/30/2025 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 5% 30/SEP/2025 USD 100 . .. 09/30/2025 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 5% 31/0CT/2025 USD 100 . .. 10/31/2025 ...
000000-00-0 .........|[ BOFA SECURITIES, .. 04/02/2025 ...
000000-00-0 .........| BOFA SECURITIES, 04/02/2025
000000-00-0 .| BOFA SECURITIES, .. 04/02/2025
000000-00-0 .| PERSHING LLC .... . 1,256,188 |.. . 1,256,188 05/05/2025
000000-00-0 .| PERSHING LLC .... . 1,004,951 |.. . 1,004,951 05/05/2025
000000-00-0 .........| BOFA SECURITIES, . 8,673,574 |.. . 8,673,574 04/02/2025
000000-00-0 .........|[ BOFA SECURITIES, .. 04/02/2025 ...
000000-00-0 .........| BOFA SECURITIES, .. 04/02/2025 ...
000000-00-0 .| PERSHING LLC .... .. .. 05/05/2025 ...
000000-00-0 .........[ PERSHING LLC ...eeeeneiiiniieeiie e L P 2,384,488 |..covvniiaiiiaaiannnns 2,384,488 |....... 05/05/2025
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 34,570,400 34,570,400 XXX
000000-00-0 .........| BANK OF NOVA SCOTIA TORONTO .. ....251,236 |.. ....251,237 |....... 01/08/2025
000000-00-0 .| BANK OF NOVA SCOTIA TORONTO ....5%,119 |.. ....506,122 |....... 01/08/2025
000000-00-0 .| MACQUARIE BANK LTD ... 376,879 |.. ....376,856 |....... 02/13/2025 ...
000000-00-0 .| MACQUARIE BANK LTD ....894,236 |.. ....804,183 |....... 02/13/2025 ...
000000-00-0 .........| CIC LONDON .... 469,55 |.. .... 466,446 |....... 05/12/2025 ...
000000-00-0 .........| CREDIT INDUSTRIAL ET COMMERCIAL .. . 125,619 |.. . 125,619 01/03/2025
000000-00-0 .| FIRST ABU DHABI BANK USA NV . 728,589 |.. . 728,589 01/02/2025
000000-00-0 JLHT NLY . .200,990 |.. . 200,990 01/02/2025
000000-00-0 .| MIZUHO BANK LIMITED LONDON ... 123,106 |.. . 123,106 01/02/2025
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... .502,656 .. . 502,475 01/27/2025
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... ... 225,451 |.. ... 222,487 |....... 01/24/2025 ...
000000-00-0 .........| NATIONAL AUSTRALIA BANK LONDON ... 377,052 |.. .... 376,856 |....... 06/21/2025 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, LDN ... 349,313 |.. ... 347,419 |....... 02/25/2025 ...
000000-00-0 .| NATL BANK CANADA . 1,004,951 |.. ,004,951 [....... 01/07/2025
000000-00-0 .| RABOBANK LONDON 402,418 |.. 401,980 |....... 07/03/2025 ...
000000-00-0 .| RABOBANK LONDON ... 377,282 |.. .... 376,85 |....... 07/30/2025 ...
000000-00-0 .| RABOBANK LONDON ....251,182 |.. ....251,238 |....... 08/12/2025 ...
000000-00-0 .........[ CIC LONDON F 1,114,136 [ 1,106,757 |....... 05/12/2025 .......
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000000-00-0 .........| CREDIT INDUSTRIAL ET COMMERCIAL ..... A T . .. 01/03/2025 ...
000000-00-0 .| FIRST ABU DHABI BANK USA NV .. .. 01/702/2025 ...
000000-00-0 ......... ] LHT N.Y. i .. .. . .. 01/02/2025 ...
000000-00-0 .........| MIZUHO BANK LIMITED LONDON .292,100 |.. .292,100 01/02/2025
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co . 1,192,673 |.. . 1,192,244 01/27/2025
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... .534,938 |.. .527,905 01/24/2025
000000-00-0 .| NATIONAL AUSTRALIA BANK LONDON ... ....894,648 |.. ....894,183 |....... 05/21/2025 ...
000000-00-0 .........| SUMITOMO MITSUI TRUST BANK LTD, LDN ... .. 02/25/2025 ...
000000-00-0 .........| NATL BANK CANADA .. .. 01/07/2025
000000-00-0 .........| RABOBANK LONDON ... ....954,835 |.. .. 07/03/2025 ...
000000-00-0 .| RABOBANK LONDON ....895,193 |.. .. 07/30/2025 ...
000000-00-0 .| RABOBANK LONDON ... ....595,990 |.. .. 08/12/2025 ...
000000-00-0 .| BANK OF AMERICA NA .... 150,743 |.. .. 01/03/2025 ...
000000-00-0 .........| BANK OF AMERICA NA .. ... 357,673 |.. .. 01/03/2025 ...
000000-00-0 .........| BANK OF AMERICA NA .. . 150,755 |.. 01/03/2025
000000-00-0 .| BANK OF AMERICA NA .. .357,702 |.. 01/03/2025
000000-00-0 .| BANK OF MONTREAL CHICAGO ... . 125,630 |.. . 125,619 03/12/2025
000000-00-0 .| BANK OF MONTREAL CHICAGO ... .298,087 |.. .298,061 03/12/2025
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... .251,278 |.. .251,238 08/07/2025
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... ....5%,217 |.. ....506,122 |....... 08/07/2025
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... .... 376,951 |.. ....376,856 |....... 11/06/2025
000000-00-0 .| BANK OF MONTREAL CHICAGO ... ... 894,406 |.. ...804,183 |[....... 11/06/2025
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. 502,467 |.. 502,475 |....... 02/06/2025 ...
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. ..o 1,192,224 .. ... 1,192,244 |....... 02/06/2025 ...
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. ....251,236 |.. ....251,238 |....... 03/19/2025 ...
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. .596,117 |.. . 596,122 03/19/2025
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. .502,618 |.. . 502,475 05/02/2025
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. . 1,192,582 |.. . 1,192,244 05/02/2025
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. . 251,234 |.. .251,238 11/06/2025
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. .506,112 |.. . 506,122 11/06/2025
000000-00-0 .........| BARCLAYS NEW YORK ....251,254 |.. ....251,305 |....... 02/10/2025 ...
000000-00-0 .........| BARCLAYS NEW YORK ... ....5%,161 |.. ....506,282 |....... 02/10/2025 ...
000000-00-0 .| CIBC NY .. .... 753,820 |.. ... 753,713 |....... 09/23/2025 ...
000000-00-0 .| CIBC NY ,788,620 |.. ,788,366 |....... 09/23/2025 ...
000000-00-0 .| CIBC NY 200,998 |.. 200,990 |....... 01/09/2025 ...
000000-00-0 .| CIBC NY ....476,916 |.. ....476,8%8 |....... 01/09/2025 ...
000000-00-0 .| COMMONWEALTH BANK AUS, NEW YORK ....502,668 |.. ....502,475 |....... 04/10/2025 ...
000000-00-0 .........| COMMONWEALTH BANK AUS, NEW YORK ,192,702 |.. .. 1,192,244 |....... 04/10/2025 ...
000000-00-0 .........| CREDIT AGRICOLE CIB, NY .... .100,477 |.. . 100,495 05/01/2025
000000-00-0 .| CREDIT AGRICOLE CIB, NY .... . 238,405 |.. . 238,449 05/01/2025
000000-00-0 .........|] CIC NY ... .376,827 |.. . 376,856 03/11/2025
000000-00-0 .........|] CIC NY ... ....894,112 |.. ....804,183 |....... 03/11/2025 ...
000000-00-0 .........|] CIC NY ... ....125,598 |.. ... 125,619 |....... 04/28/2025 ...
000000-00-0 | CICNY ... ....298,013 |.. ....298,061 |....... 04/28/2025 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . .... 251,350 |.. ....251,238 |....... 04/22/2025 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . ...5%,388 |.. ...506,122 |....... 04/22/2025 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . 552,915 |.. 562,723 |....... 05/08/2025 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . ... 1,311,023 |.. ,311,468 |....... 05/08/2025 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... ... 377,035 |.. ....376,856 |....... 08/15/2025 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... .894,608 .. .894,183 08/15/2025
000000-00-0 .| SKANDI NY .251,266 |.. .251,238 02/06/2025
000000-00-0 .| SKANDI NY .596,190 |.. . 506,122 02/06/2025
000000-00-0 .| STANDARD CHARTERED NY ... ....251,237 |.. ....251,265 |....... 01/23/2025 ...
000000-00-0 .........| STANDARD CHARTERED NY ....59%,121 |.. ....596,187 |....... 01/23/2025 ...
000000-00-0 .........| SUMITOMO MITSUI TRUST BANK LTD,NY ... ....502,391 |.. ....502,475 |....... 03/11/2025 ...
000000-00-0 .........| SUMITOMO MITSUI TRUST BANK LTD,NY ... .. 1,192,045 |.. ... 1,192,244 |....... 03/11/2025 ...
000000-00-0 .| SVENSKA NY ... 376,910 |.. .. 02/06/2025 ...
000000-00-0 .| SVENSKA NY . ....894,310 |.. . ....... 02/06/2025 ...
000000-00-0 .| SVENSKA NY . .... 251,369 |.. ....251,238 |....... 05/15/2025 ...
000000-00-0 .........| SVENSKA NY ... .... 596,433 |.. ....506,122 |....... 05/15/2025 ...
000000-00-0 .........| TORONTO DOMINION NY . .251,280 |.. .251,238 08/12/2025
000000-00-0 .| TORONTO DOMINION NY . 59,221 |.. .5%, 122 08/12/2025
000000-00-0 .| TORONTO DOMINION NY . ,004,945 .. . 1,004,951 01/08/2025
000000-00-0 .| TORONTO DOMINION NY . . 2,384,475 |.. . 2,384,488 01/08/2025
000000-00-0 .........| TORONTO DOMINION NY . .502,467 |.. . 502,475 05/09/2025
000000-00-0 .........| TORONTO DOMINION NY . ..o 1,192,224 .. ... 1,192,244 |....... 05/09/2025 ...
000000-00-0 .........| WESTPAC BKG CORP, NEW YORK ... ... 377,052 |.. ....376,856 |....... 04/28/2025 ...
000000-00-0 .........| WESTPAC BKG CORP, NEW YORK ... ....894,648 |.. ....804,183 |....... 04/28/2025 ...
9609999999. Subtotal - Cash (Schedule E Part 1 type) 584,581 52,549,313 XXX
_______________________ L0 =0 . 281,312 |oeeeeiieeeeeeinnnn. 1,281,312 01/02/2025
... | NATWEST MARKETS SECURITIES INC . ....628,094 |.. ....628,094 |....... 01/02/2025 ...
... | NATWEST MARKETS SECURITIES INC . .... 902,437 |.. ....902,437 |....... 01/02/2025 ...
... | NOMURA SECURITIES INTERNATIONAL INC ....125,619 |.. ... 125,619 |....... 01/02/2025 ...
... | RBC CAPITAL MARKETS LLC .... ... 753,713 |.. ... 783,713 |....... 01/02/2025 ...
. | BOFA SECURITIES, INC ,758,663 |.. 1,758,663 |....... 02/04/2025 ...
BOFA SECLRITIES, INC . 1,256,188 |.. . 1,256,188 02/04/2025
DEUTSCHE BANK SECURITIES INC. 753,713 |.. . 753,713 02/04/2025
ROYAL BANK CANADA TORONTO .... . 1,884,282 |.. . 1,884,282 02/04/2025
ROYAL BANK CANADA TORONTO .... . 1,381,807 |.. . 1,381,807 02/04/2025
ROYAL BANK CANADA TORONTO ... .628,004 |.. .628,094 02/04/2025
... | ROYAL BANK CANADA TORONTO ... ,256,188 |.. ,256,188 |....... 02/04/2025 ...
... | ROYAL BANK CANADA TORONTO . ,381,807 |.. ,381,807 |....... 02/04/2025 ...
...| TD PRIME SERVICES LLC . ,004,951 |.. ,004,951 [....... 02/04/2025 ...
...| TD PRIME SERVICES LLC .... ....577,847 |.. ....577,847 |....... 02/04/2025 ...
... | UNITED OF OMAHA LIFE INSURANCE . ... 753,713 |.. ... 753,713 |....... 01/30/2025 ...
.| UNITED OF OMAHA LIFE INSURANCE . 75,371 |.. ....... 01/30/2025 ...
VIRTU AMERICAS LLC .. ....251,238 |.. ....251,238 |....... 01/07/2025
CF SECURED LLC ... 3,040,222 |.. .... 3,040,222 |....... 01/02/2025 ...
NATWEST MARKETS SECURITIES INC . . 1,490,305 |.. . 1,490,305 01/02/2025
NATWEST MARKETS SECURITIES INC . . 2,141,249 |.. . 2,141,249 01/02/2025
NOMURA SECURITIES INTERNATIONAL INC ... .298,061 |.. .298,061 01/02/2025
... | RBC CAPITAL MARKETS LLC ... 1,788,366 |.. .... 1,788,366 |[....... 01/02/2025 ...
... | BOFA SECURITIES, INC ... 4,172,853 |.. ... 4,172,853 |[....... 02/04/2025 ...
... | BOFA SECURITIES, INC .... 2,980,609 |.. .... 2,980,609 [....... 02/04/2025 ...
... | DEUTSCHE BANK SECURITIES INC. ... 1,788,366 |.. ... 1,788,366 |[....... 02/04/2025 ...
. | ROYAL BANK CANADA TORONTO ... 4,470,914 .. .... 4,470,914 |....... 02/04/2025 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
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
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
.| ROYAL BANK CANADA TORONTO ... 1D ... ... 3,278,670 |.. <2 3,278,670 |....... 02/04/2025 ...
... | ROYAL BANK CANADA TORONTO . 1.0 .. 1,490,305 |.. .. 1,490,305 |....... 02/04/2025 ...
.| ROYAL BANK CANADA TORONTO ... ...1.0 ... 2,980,609 |.. 2,980,609 |....... 02/04/2025 ...
ROYAL BANK CANADA TORONTO . ..1.D ... . 3,278,670 |.. . 3,278,670 02/04/2025
TD PRIME SERVICES LLC AL .2,384,488 |.. . 2,384,488 02/04/2025
TD PRIME SERVICES LLC LA . 1,371,080 |.. . 1,371,080 02/04/2025
... | UNITED OF OMAHA LIFE INSURANCE . LLLE L 1,788,366 |.. ,788,366 |....... 01/30/2025 ...
... | UNITED OF OMAHA LIFE INSURANCE . W 1E L ....178,837 |.. ... 178,837 |....... 01/30/2025 ...
... | VIRTU ANERICAS LLC 1AL .. 596,122 |.. <0 596,122 |....... 01/07/2025
018616-74-8 .........| ALLIANCE BERNSTEIN GOVT FD ... LA ....223,601 |.. ....223,601 |....... 01/02/2025 ...
018616-74-8 ALLIANCE BERNSTEIN GOVT FD ... 1.A ....530,548 |.. ...530,548 |....... 01/02/2025 ...
09248U-70-0 TFDXX LEX BLACKROCK FED FUND 1.A 1,860,156 |.. ,860,156 |....... 01/02/2025 ...
09248U-70-0 TFDXX LEX BLACKROCK FED FUND 1.A 4,413,670 |.. v 4,413,670 |....... 01/02/2025 ...
261908-10-7 .........[ DREYFUS TREASURY & AGENCY LEX .. LA 1,381,807 |.. .... 1,381,807 |....... 01/02/2025 ...
261908-10-7 .........| DREYFUS TREASURY & AGENCY LEX .. LA . 3,278,670 |.. . 3,278,670 01/02/2025
31607A-70-3 .........[ FIDELITY INST GOVT LEX LA . 2,512,376 |.. . 2,512,376 01/02/2025
31607A-70-3 .........[ FIDELITY INSTITUITONAL GOVT . LA 75,371 |.. .. 75,371 01/02/2025
31607A-70-3 .........[ FIDELITY INST GOVT LEX LA .5,961,219 |.. . 5,961,219 01/02/2025
31607A-70-3 .........[ FIDELITY INSTITUITONAL GOVT . LA .178,837 |.. . 178,837 01/02/2025
316175-10-8 .........[ FIGXX FID INST GOVT LEX LA ....543,701 |.. ....543,701 |....... 01/02/2025 ...
316175-10-8 .........[ FIGXX FID INST GOVT LEX LA 1,290,061 |.. .... 1,290,061 |....... 01/02/2025 ...
3814101-27-3 Goldman Sachs Fin Square Govt Fd . 1.A .. voon.. 0170272025 ...
3814111-27-3 Goldman Sachs Fin Square Govt Fd . 1.A 2,086,427 |.. ... 2,086,427 |....... 01/02/2025 ...
44330V-48-0 HSBC US GOVT FUND LEX .... 1.A 124,865 |.. 124,865 |....... 01/02/2025 ...
44330V-48-0 .........| HSBC US GOVT FUND LEX .... LA ... 296,273 |.. ....296,273 |....... 01/02/2025 ...
524706-79-1 .........| WESTERN ASST GOV FD ... LA 125,619 |.. . 125,619 01/02/2025
524706-79-1 .........| WESTERN ASST GOV FD ... LA .298,061 |.. .298,061 01/02/2025
61747C-70-7 .........| MS GOVT US LA 125,619 |.. . 125,619 01/02/2025
61747C-70-7 .........| MS GOVT US LEX .... LA .879,332 |.. .879,332 01/02/2025
61747C-70-7 .........| MS GOVT US AL .298,061 |.. .298,061 01/02/2025
61747C-70-7 .........| MS GOVT US LEX .... LA 2,086,427 |.. .. 01/02/2025 ...
825252-88-5 ... INVESCO GOVT AND AGCY LEX .... LA 1,426,807 |.. .. 01/02/2025 ...
825252-88-5 INVESCO GOVT AND AGCY LEX .... 1.A 3,385,444 |.. .. 01/02/2025 ...
857492-70-6 STATE STREET INST US GOVT FUND . 1.A .. ....... 01702/2025 ...
857492-70-6 .........| STATE STREET INST US GOVT FUND . 1.A ... 1,490,305 |.. ... 1,490,305 |....... 01/02/2025 ...
.| UNITED STATES OF AMERICA BILL ZERO CPN 13/MAR/2025 USD 100 1.A ... 133,294 |.. ... 133,294 |....... 03/13/2025 ...
949921-12-6 ALLSPRING GOVT FUND LEX ... 1.A ....600,332 |.. ....600,332 |....... 01/02/2025 .......
949921-12-6 .........| ALLSPRING GOVT FUND LEX ... LA e 1,424,433 |ooiiiecns 1,424,433 |....... 01/02/2025 ......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 94,711,869 94,711,869 XXX
9999999999 - Totals 222,413,361 222,378,094 XXX
General Interrogatories:
1. Total activity for the year FairvValue$ ... 59,685,014 Book/Adjusted Carrying Value $ ................ 59,759,759
2. Average balance for the year ~ FairValue $ ............... 128,819,805 Book/Adjusted Carrying Value $ ............. 128,767,952
3.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
3A 1AL .90,649,841 1B ..$ ... ...0 1C..
3B 2A ... 2B ..$... ....0 2C..
3C 3A ... .0 3B..$... ....0 3C..
3D 4A ... .0 4B..$... ....0 4C..
3E  5A... 0 BB LS 0 5C..
3F 6 ... .0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year Fair Value $
2. Average balance for the year Fair Value $

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

E26




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
101 S. Tryon Street, 19th Floor,
Bank of AMErica .......ccccocoveviviiiiiiiiiiiiiene Charlotte, NC 28255 .........cccovevvvcvvne [ e oo 0.000 |- 0 e [V TR (50,356,956) [.. XXX.
150 E. 42nd Street, 39th Floor, New
Wells Fargo ......ccoccovvevinciiiniiieciieis York, NY 10017 ..oovvviiiiiiiiciiciiie [ e e 0.000 |- 0 e (O TR 3,379,521 |..XXX.
303 Peachtree Street NE, 3rd Floor,
SunTrust Bank .......cccooevieiiiiiiiiiiiiciies Atlanta, GA 30308 .........ccccoouveveneiins [ e e 0.000 |- 0 e (O R 642,538 |..XXX.
500 Ross Street, Suite 154-1320,
MelTON e Pittsburgh, PA 15262 .......cccooeivieinns [ e oo 0.000 |- 0 e I TR (460,257)|..XXX.
4 New York Plaza, 13th Floor, New
JP Morgan Chase ... York, NY 10004 .......cocooeviiiviiiiiiiins [ e oo 0.000 16,970,684 |..XXX.
8250 Woodfield Crossing
Federal Home Loan Bank (Indianapolis) ........ Indianapolis, IN 46240 ..........cccooooeeei | ceve )il 0.000 | 0 | (U 6,333,023 |.XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (23,491,447)| XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (23,491,447)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total - Cash XXX XXX 0 0 (23,491,447)[ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...). (3,935,504) 4. (1R RN 2,595,620 7. 77,587,765 10. October......}ccorinins (311,551,066)
2. February...|.ccccoeene (287,513,505) 5. (37,151,469) 8. (208,573,143)|  11. November...|...ccccceuunen. (312,244 ,504)
3. March (161,806,710) 6. (42,670,407) 9. September 72,432,117 12. December (23,491,447)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

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
...................... US TREASURY BOND REPURCHASE AGREEMENT ... ....iiiieeeessusseeeennnuseeeennuusaseeennnnsaeeeennnasssseennnsasasennnnnnsseennnnnnssesennnnnssssennnnnnseesnnnnnnseseennnnnsneeennn | sovennnnnes [reeenennnes 12/31/2024 toiiiiiinn Jovvnnnnnnnennnnnnnnneennnn.4.580 |oonnnnn s 01/02/2025 oooveeees |ovneeeieiiiiieeeeeeeeeeeeee 4,900,000 |oeeiieniniiiiiiiieeeeeeeiineeeeeennn23 ool 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,900,000 623
0109999999. Total - U.S. Government Bonds 4,900,000 623
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0
1309999999. Total - Hybrid Securities 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0

2419999999. Total - Issuer Obligations 4,900,000 623

2429999999. Total - Residential Mortgage-Backed Securities 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0
2459999999. Total - SVO Identified Funds 0 0
2469999999. Total - Affiliated Bank Loans 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0
2509999999. Total Bonds 4,900,000 623

8¢

8609999999 - Total Cash Equivalents 4,900,000 623 0

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

1A 1AL 4,900,000 1B .. .8 1D..$.... .0 1G.8
1B L ...0 2B.. .$

1Cc 3A..8 .. 0 3B.. .$

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

1E 5A..% .. 0 5B.. WS

1F 6...% .0



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Community Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

1. Alabama ... AL | e

2. Alaska .......ccceeeviiviiieieeen AK

3. Arizona WAZ |

4. Arkansas ..., AR [

5. California ......ccccevveiviiiiiiienn, CA | v

6. Colorado

7. Connecticut .......ccooeeveviiinieneee. CT o s

8. Delaware ........ccceevvvvcveecee. DE [ s

9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ........cceeceeevveeeceeeeeeen l MT [
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada ......ccoooceeevvveevceeecceeeee . NV
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina .........ccccceevvevneee.. NC [
35. North Dakota .
36. Department of Insurance requirement
37, OKIAhOMA ..ot O [ ] oo [oeeee e e e seeeeies oeeeeeseeeeie e s ieeies eeeeeesiesee e ieeienies oeeeeee e eees
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [...........
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 4,128,798 3,747,025 0 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above)
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