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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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 ......ouiiiiiiiieieieiiii sttt 380,079,450 |............ 14.499 |..... 380,079,448 |.......cocovne. 0f..... 380,079,448
1.02 All Other QOVEIMMENTS .........oeeeeeceeeeeeeececeeee e s e o eneeeen 55,836,769 |............. 2.130 |........ 55,836,769 |.....coeeeereen O [ 55,836,769
1.03 U.S. states, territories and possessions, etc. guaranteed 100,447,243 |.............3.832 |...... 100,447,245 |....cooovivie 0 | 100,447,245
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 45,589,620 |..............1.739 |....... 45,589,620 |.....cocveeerne 0f...... 45,589,620
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 597,338,938 |............ 22.787 |...... 597,338,937 ..o 0f..... 597,338,937 |........... 22.787
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 317,065,835 |........... 12.095 |...... 317,065,836 |......ccveveerennee 0]..... 317,065,836 |........... 12.095
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .. . .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 oo [OOSR [0 [0 I 0.000
1.12 Total [oNG-term DONAS ....c.cvveeeeeieiee e ..1,510,814,940 |............ 57.633 [..1,510,814,940 |..ooovrrrnne 0f.1,510,814,940 |........... 57.633
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 191,293,752 |.....oecce. 7.297 |...... 191,293,752 | oo 0f..... 191,293,752 |............ 7.297
3.02 Industrial and miscellaneous Other (Unaffiliated) ...............ooceveveriirieneifoeerenene 5,974,900 |............. 0.228 |......... 5,974,900 |...cooooeviines 0fn. 5,974,900 |............. 0.228
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 MUUI fUNDS ... s 194,617,441 |............ 7.424 |...... 194,617,441 | 0f..... 194,617,441 |............ 7.424
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded funds ...........ccoeeirieeciciininicceeceeeeeee e e 12,752,660 |............ 0.486 |....... 12,752,660 |.....cocvovrnne [ - 12,752,660 |............ 0.486
3.09 Total COMMON STOCKS .......cveeeeeiiiiiirererieeeieieeee s e 404,638,753 |............ 15.436 |...... 404,638,753 [...oceecee 0f..... 404,638,753 |........... 15.436
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 loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiennininnnneceeeeneseseseseeeeene oo 1,525,908 |............ 0.058 |......... 1,525,908 |....oovreeeereennes [V — 1,525,908 |............ 0.058
6.02 Cash equivalents (Schedule E, Part 2) ............ccocoeueeerenennneseeeees e 11,671,628 |............. 0.445 |........ 11,671,628 | [ 11,671,628 |............. 0.445
6.03 Short-term investments (Schedule DA) ...........ccccoovvieveveveeeeceeeeeeeeee e 63,533,779 |...ceene 2.424 |........ 63,533,779 | [ 63,533,779 |..cococ... 2.424
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 76,731,315 |............. 2.927 |........ 76,731,315 [ 0]....... 76,731,315 |............. 2.927
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 2,621,428,762 100.000 | 2,621,428,762 0| 2,621,428,762 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

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, Column 13 ...
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, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIOI YEAI ..........cceiiiiiiriiieietetititet st ststete bttt st se et ses et sessesebetesese e s sesse s b esesesa st s sess s sesesese e ssssasene Sennsseeesennn 637,522,486
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 9,471,242

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) .........cccceuiuoiicceceeee e eeeceeee et eae e ssaeae e sesesasaeseaesas <eeeseseaseesenas 79,927,159 ... 89,398,401
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 1...iuiieiiieiie ettt s et es et es et s e es s s e es e es s ees e s e es e as st s e s ns b ns e b es (16,476,661)

5.2 TOUAIS, Pt 3, COIUMN 9 .....oieiiieiieeiiee ittt ee e es s e e8 b8 b8 b8 88828 bbbt h bbbt e (374,153) .o (16,850,814)
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiuiiieicecee e eececte et et e sacte et eeeessetete e s esssastesssesesssaeaesesesensssssesesasensssssesesesassssssesasessnsnsnsesasasansnas fesessssscseses 26,501,615
Deduct amounts received on diSPOSaAlS, PArt 3, COIUMN 16 .............cciiiiuiiiitiiitieetee et et stete et ete et et e et te s et eae et ess st esestese et etessese et ebesseseas et essssessssesessesesseseasass ceeesesesenane 107,416,024
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-T-849-T0) .......cccceruiiririririeieteteriiest sttt se sttt e s ss s s sesesesens <oeseseneeinas 629,155,664
[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.cuiiiiiiiriiiiteieieiist sttt sttt ettt se s s b et s sese e st e s s ebesesesesessssssssebesesan oeseseseasanaes 629,155,664

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,758,171,767
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 276,772,717
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 1,788,412

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

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .0

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 28,880,543

4.4, Pt 4, COIUMN T Lottt s te et b s £s b8 h 28 h 8 h 8 £8 8 £ 8 h 8 £8 b8 b e h £ s b e s b s b e b e e (29,617,065) (736,522)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns 19,108,420
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 130,631,595
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 9,019,506
Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

9.1. Pt 1, COIUMN M4 L.ttt bbbt e bR b€t 8 e E 4 €8 E e EH £t E SR bbb et b b eenensns et et en e s s 0

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

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

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,915,453,693
(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 1,915,453,693
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c..ooveveeveveeeeeececreees oo 380,079,450 |.....cocenvee. 344,805,675 |................ 391,719,707 | 381,871,506
Governments 2. CaANAda ..o e 25,739,875 |.....cooee.. 25,573,637 |oeeeeens 31,973,220 |................ 25,100,000
(Including all obligations guaranteed 3. Other Countries 30,096,894 30,002,030 36,335,840 29,000,000
by governments) 4. Totals 435,916,219 400,381,342 460,028,767 435,971,506
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 100,447,243 96,034,010 105,819,857 98,795,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 45,589,620 43,542,216 48,172,794 44,935,000
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 597,338,938 551,646,669 617,862,576 590,900,409
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 305,623,555 |............... 264,456,758 |............... 320,221,696 |............... 290,424,516
Identified Funds, Unaffiliated Bank 9. CANAGA ... s 366,234 | 369,116 .o 363,138 | 399,053
Loans, Unaffilated Cortiieates of 10._ Other Countries 25,533, 131 23,397,922 27,640,779 24,550,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 331,522,920 288,223,796 348,225,613 315,373,569
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,510,814,940 1,379,828,033 1,580, 109,607 1,485,975,484
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 [ 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States 378,205,888 |.. 378,205,888 |.. 208,959,803
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 26,432,865 26,432,865 13,305,113
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 404,638,753 404,638,753 222,264,916
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 404,638,753 404,638,753 222,264,916
26. Total Stocks 404,638,753 404,638,753 222,264,916
27. Total Bonds and Stocks 1,915,453,693 1,784,466 ,786 1,802,374,523
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

............. 52,424,761

1.7 Totals 98,209,788 184,137,227

2. All Other Governments
2 A NAIC T (e e 9,092,964 |............46,743,805 |.....cocoovvvrereriennnne
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals 55,836,769 67,865,354

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 .. 100,447,243

. ceveeveenees foeveenenn 100,447,243 |64 109,889,788
3.2NAIC 2 .. 0 . TP E RN

.............. 0]..
3.3NAIC3 .. .0
3.4 NAIC 4 . 0 . 0.
BENAICS ..o O fonciicicieen O e O 0 O XK e O 000 0
3.6 NAIC 6 0
3.7 Totals 109,889,788

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

4.7 Totals 10,076,814 28,818,062 0 6,694,744 0 XXX 45,589,620 2:9 54,006,486 3:8 45,589,620 0

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 232,493,611 101,266,333 597,338,938 . 479,800,253
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 147,063,232 232,493,611 108,672,860 101,266,333 7,842,902 XXX 597,338,938 37:9 479,800,253 34:1 597,338,938 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 48,703,878 71,501,199 32,395,776 16,440,138 42,391,972 211,432,963 . 205,577,408 . 203,700,089 |............... 7,732,874
6.2NAIC 2 .. .5,424,991 |... ...15,131,707 |.... ..25,790,390 .30,433,307 |.. ...28,852,477 |... . " ... 105,632,872 |.. A .103,079,240 |.... 1.3 ... 105,632,872 |..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot

8.7 Totals

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
105 NAICS oo s 1,331,751 |............ 11,848,738 |............... 1,276,596 |.....coovvvvren 0
T0.6NAIC B ..o 0 0 0 0

10.7 Totals 1,331,751 11,848,738 1,276,596 0

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals




L0IS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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) ....323,267,918 |........... 625,692,953 |........... 221,820,349 |........... 221,046,728 |............ 62,430,814 |.....coov 0f.... 1,454,258,762 |.....ovveceieen 92,4 [ XK e XXX e o 1,446,525,888 |............... 7,732,874
122 NAIC 2 ... ) e 5,424,991 |... ...15,131,707 |.... ..25,790,390 ....30,433,307 |.. ...28,852 477 |... ...105,632,872 |.. ...105,632,872 |..
123 NAIC 3 e (D) i (1 0 |eoeeeeeeeerereeeeeeen O e 0 o 0 [ O e 0 [ 000 | XXX e e XX o 0
124 NAIC 4 i (D) s (1 0 |eeeeeeeermrmeeeeeen O e 0 o 0 [ O e 0 [ 000 | XXX e e XX o 0
125 NAIC 5 ... d) .. 1,331,751 |............ 11,848,738 |............... 1,276,596 ..o O | (O AU | B () Y 14,457,085 L e XXX e o XK [ 0
126 NAIC6 ... 0 0 0 0 0 0.0 XXX XXX 0 0
12.7 TOtalS .o 330,024,660 |........... 652,673,398 |........... 248,887,335 |........... 251,480,035 |............ 91,283,291 | 0 [(b) 1,574,348,719 |..ccviriiiicnnes 100.0 |............ D,0, ¢, GO T D.0, 0. NN R 1,552,158,760 |............. 22,189,959
12.8 Line 12.7 as a % of Col. 7 21.0 41.5 15.8 16.0 5.8 0.0 100.0 XXX XXX XXX 98.6 1.4
13. Total Bonds Prior Year
13ANAIC T e 95,109,092 |.......... 596,350,967 73,569,188 ..o 0 [ XX e XXX e . 1,290,489 ,407 . 91.7 |........ 1,287,188,585 |............... 3,300,822
132 NAIC 2 e (V) 17,648,439 A1,144 458 | O e XK L XXX e e 103,079,240 oo 7.3 | 103,079,240
13.3NAIC3 ... 0 e 0. ...0.
13ANAIC 4 oo [V 0 [ O o O e 0 e O e XX e XXX e o ...0.
13.5NAICS ... 1,724,455 ... ...10,109,629 |.... (c) 1
13.6 NAIC6 ... 0 0 (c) 0 0.
13.7 TOtalS .o 96,833,547 |........... 624,109,035 |........... 298,313,384 |........... 273,433,119 |........... 114,713,646 (b) 1,407,402,731 |....c.ooecrricinee 100.0 |........ 1,390,267,825
13.8 Line 13.7 as a % of Col. 9 6.9 44.3 21.2 19.4 8.2 100.0 XXX 98.8
14. Total Publicly Traded Bonds
TAANAIC T e 323,184,125 |........... 623,281,175 |........... 216,583,046 |........... 221,046,728 |............. 62,430,814 |.....ooov 0f.... 1,446,525,888 |.........cocvcveee 91.9 ... 1,287,188,585 |......cocvcveeeennnn 91.5 ... 1,446,525,888
T42NAIC 2 oottt 5,424,991 |... ...15,131,707 |.... ..25,790,390 |..... ....30,433,307 |.. ...28,852 477 |... ... 105, T ...105,632,872 |..
T43NAIC 3 e [V [V (V1) A [V 0f.. 0.0 | 0.
144 NAIC4 ... 0. 0 L0 0 0 ...0. 0.
145 NAICS oo e (11 A [V (V1) A (1 0 [ O e O e 000 | O e 000 [ 0
T4B NAIC B ..o 0 0 0 0 0 0
14.7 TOtalS .o e 328,609,116 |........... 638,412,882 |........... 242,373,436 |........... 251,480,035 |............ 91,283,291 [.....cccoeveveveveveennn. 0|l 1,552, 158,760 |....................... 98.6 |........1,390,267,825 |.......................98.8 [ ....... 1,552, 158,760
14.8Line14.7asa % of Col. 7 ....ccooevveevvenciforni 21.2 [ A | 15.6 [ 16.2 [oovoeieeeee 5.9 | 000 [ 10000 | XXX e XX e e XK o 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 20.9 40.6 15.4 16.0 5.8 0.0 98.6 XXX XXX XXX 98.6 XXX

15.1 NAIC 1

15.3 NAIC 3
15.4 NAIC 4

15.7 Totals

15. Total Privately Placed Bonds
15.2NAIC 2.

15.5NAIC 5.
15.6 NAIC 6 .
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

............. 1,331,751
0

1,415,544 |...
......................... 6.4

0.1

0.9

0.4

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

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

14,457,085 current year, $

0 current year of bonds with Z designations and $

................... 7,732,874 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

.......... 63,533,779 ; NAIC2 $

0 current year, $

0; NAIC3 $

0 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.
13,834,084 prior year of bonds with 5GI designations and $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

0 NAICA $ oo

0; NAIC5 $



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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 .............cccereineennennenncenns oo, 71,548,245 |........... 123,951,258 |............. 26,345,071 90,174,131 | 12,088,170 |............ D.9,0 SR R 324,106,875 |...coovvvrvrerene 20.6 |........... 280,571,568 |......cocvevevcinnne 19.9 | 324,106,875
1.02 Residential Mortgage-Backed Securities ... ..26,661,543 |. .60,185,969 |.. .26,079,690 |.. . 6,471,382 |... ....107,770 |.... . . ... 119,506,354 |.. .7.6 .. ...92,778,550 |... ...6.6 |.... 119,506,354 |.

1.03 Commercial Mortgage-Backed Securities ..........

1.04 Other Loan-Backed and Structured Securities ... 0
1.05 Totals 98,209,788
2. All Other Governments
2.01 Issuer Obligations ........................ FR PSR 9,092,964
2.02 Residential Mortgage-Backed Securities ............ |.occooevieiieieenn. 0|
2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0
2.04 Other Loan-Backed and Structured Securities ... 0 . .
2.05 Totals 9,092,964 46,743,805 0 0 0 XXX 55,836,769 3.5 67,865,354 4.8 55,836,769 0
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........cccceeveeneeeeieeieeceeeieees e, 10,121,242 |............. 61,999,049 100,447,243 109,889,788 |......cccvevvrnnn 1.8 [ 100,447,243
3.02 Residential Mortgage-Backed Securities L0 0. . 0. 0. . .0
3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccoveecvreennen. 0 0 0 [ 0.0 | 0
3.04 Other Loan-Backed and Structured Securities ... 0 0 . 0 0
3.05 Totals 10,121,242 100,447,243 . 109,889,788 100,447,243

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

4.05 Totals 10,076,814 28,818,062 0 6,694,744 0 XXX 45,589,620 2.9 54,006,486 3.8 45,589,620 0

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

5.01 Issuer Obligations .............c.ccce..... P 41,604,473 |........... 118,972,375 | 55,563,869 |............. 61,304,202 |....c.ooveniiieie (V1 O D 0.0 ST 277,444,919 |, 7.6 [ 298,720,366 |.....cervereierinns 21.2 [ 277,444,919
5.02 Residential Mortgage-Backed Securities ... 105,458,759 |. ... 113,521,236 |.. .53,108,991 |.. 39,962,131 |... . . ... 319,894,019 |.. . 181,079,887 |... 129 .. 319,894,019 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 0 Jooeeeeeeeeeeeieeeen 0 [ XK [ 0 e 000 oo 0 O | 0

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

5.05 Totals 147,063,232 232,493,611 108,672,860 101,266,333 7,842,902 XXX 597,338,938 37.9 479,800,253 597,338,938
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiiiiiiniiiiee e, 53,700,710 |...oonnveee. 82,275,719 | 56,895,955 |............ 46,824,910 |............ 71,244,449 |............ D.9,0 SR R 310,941,743 | 19.8 [ 308,656,648 |........ccoovvverennne 21.9 | 306,090,936

6.02 Residential Mortgage-Backed Securities ... [OOSR (0 [V [V [V (V1 O XXX [, [V 0.0 [ [V 0.0 [ 0

6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [V [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ 0

6.04 Other Loan-Backed and Structured Securities ... 428,159 4,357,187 1,290,211 48,535 0 XXX 6,124,092 0.4 0 0.0 3,242,025

6.05 Totals 54,128,869 86,632,906 58, 186, 166 46,873,445 71,244,449 XXX 317,065,835 20.1 308,656,648 21.9 309,332,961 7,732,874
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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 .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 1,331,751 11,848,738 1,276,5% 0 0 XXX 14,457,085 0.9 13,834,084 1.0 0 14,457,085

10.03 Totals 1,331,751 11,848,738 1,276,5% 0 0 XXX 14,457,085 0.9 13,834,084 1.0 0 14,457,085
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 ..........cccceoviireiienieeeeeeeeees e 196,144,448 |............. 462,760,268 |............. 167,131,847 |............. 204,997,987 |.eeovennnee 83,332,619 |............ ),9,0 NI RO 1,114,367,169 [....coveiviiiicns 70.8 |ooeenenne D.9.0. NI RUR XXX v foveien 1,109,516,362 |......ccoenennee 4,850,807

12.02 Residential Mortgage-Backed Securities .......... |.ccccccce.e. 132,120,302 |............. 173,707,205 |.............. 79,188,681 |......c.c..... 46,433,513 |..cevrenee 7,950,672 |............ D.9.0 SR R 439,400,373 |.oveieiieeee 27.9 | D.9,0 SN XXX e 439,400,373 |oveieeieeee 0
12.03 Commercial Mortgage-Backed Securities ........ .

12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans

.428,159

60I1S

12.07 Unaffiliated Bank Loans e 1,331,751 oo 11,848,738 ..o 1,276,596 |..eoveeiieieieiiees .

12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0

12.09 Totals oo [ 330,024,660 |............. 652,673,398 |.....c.ee. 248,887,335 | 251,480,035 |......c.ee. 91,283,291 oo [V 1,574,348,719 [.ooooviiiiiiene 100.0 [ooeeneee. D.9.0. NI RUN XXX v o 1,552,158,760 |...cvcvneee 22,189,959

12.10 Line 12.09 as a % of Col. 7 21.0 41.5 15.8 16.0 5.8 0.0 100.0 XXX XXX XXX 98.6 1.4
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........ccovevvrerinerineineinens [oeverieenne 67,489,936 |.....c.e... 525,785,862 |............. 222,301,047 |eeeennee. 208,351,561 [..cccveneene 95,781,804 |..veveeee XXX foveeieeeeee XXX oo XX e 1,119,710,210 . 7906 e 1,116,409,388 |.......ccevne 3,300,822

13.02 Residential Mortgage-Backed Securities .......... . 88,213,544 |.. .65,081,558 |.. .. 18,931,842
13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds

13.06 Affiliated Bank Loans ...

27,619,156 |...

74,012,337
0.

0

0 [ -0

13.07 Unaffiliated Bank Loans ............cccoccovveciniccics foovennicnnnnne 1,724,455 |.............. 10,109,629 |.......cocece. 2,000,000 [veveveeenieenreeneeen0 Joeeineeeneennd 0 o XXX o e XXX i [t XX o .... 13,834,084

13.08 Unaffiliated Certificates of Deposi . 0 0 0 0 0 0 .

13.09 Totals SRR RO 96,833,547 |....cocnnee. 624,109,085 |............. 298,313,384 |............. 273,433,119 | 114,713,646 |0 o XXX foec e XXX [ 1,407,402,731 | 100.0 |oocveneeee 1,390,267,825 |.............. 17,134,906

13.10 Line 13.09 as a % of Col. 9 6.9 44.3 21.2 19.4 8.2 100.0 XXX 98.8 1.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 196, 144,448 462,760,268 162,281,040 204,997,987 83,332,619 |.eeveeee. XXX o 1,109,516, 362 20 1,116,409, 388 TN 1,109,516, 362

14.02 Residential Mortgage-Backed Securities .. 132,120,302 |... 173,707,205 |.. 79,188,681 46,433,513 |.. .7,950,672 . . .439,400,373 |. 219 .. 273,858,437 |. . 19.5 ... 439,400,373 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans

B 1,330,750 oo 11,848,738 [ 1,276,506 [ O g Yo S 14,457,085 | ooovoooorrrr 0.9 [ 13,834,084 [ oo, 1.0

15.07 Unaffiliated Bank LO@ns ..........cccceeeveervnvnnninns foeveeeeeee. 1,831,761 011,848,788 1,276,506 |0 o0 e XK oo 14,457,085 009 o 13,834,084 |10 DA 0, & CHURRTRY RO 14,457,085
15.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0 XXX 0 0.0 0 0.0 XXX 0
15.09 TOtalS ... oo 1,415,544 |.............. 14,260,516 |....ccvcevnneee. 6,513,899

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 0.1 0.9 0.4 0.0 0.0 0.0 1.4 XXX XXX XXX XXX 1.4

......................... 6.4 | B43 | 2904
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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 nonadmitted amounts

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

63,533,779

63,533,779

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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 Westfield 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 .............cccveeueuevevas |ocecerererecens 31,882,593 |..coirie 19,860,267 |....ccccoeevevne 12,022,326 |.ooveececeeeeeeeee
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 162,874,822 |....oocveviiicine [V 152,874,822 |
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 ISPOSAIS ........ccueveviieireieieieiiieseieseisesese e sesesese e [eoreceeeseseesseceeeeesees (5723 | [V (S22 |
6. Deduct consideration received on diSPOSALS ................ccoceveveveeeeecueueieeeeeeeaens [orerececeenenns 173,085,263 |........cccevuve 19,860,267 |..cocevvnnne. 153,224,996 |.....cocveveriirereiie
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-
THB-9) e | 11,671,628 |.ecoccce (O 11,671,628 |
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) 11,671,628 0 11,671,628

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

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
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO1, EO2, EQO3, EO4, E05, EO6



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

SCHEDULE BA - PART 1

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

203

1 2 7 8 9 10 11 Change in Book/Adjusted Carrying Value 19 20
NAIC 13 14 17
Designation,
NAIC Current Total
Designation Year's Foreign
Modifier (Depre- Exchange Commit-
and ciation) Change in ment
SVO Unrealized or Book/ for Percen-
CuUsIP Admini- Date Type Valuation | (Amorti- Adjusted Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Increase/ | zation)/ Carrying Invest- | Owner-
fication Name or Description or General Partner Symbol Acquired | Strategy Cost Value (Decrease) | Accretion Value ment ship
293792-10-7 .. [ENTERPRISE PRODS PARTNERS L P COM UNIT ....ccee |uviiviinne | eovvrnnniiiiiiiiiiniiiiiiiie s Jeffries & Co INC wevvveinieiinnninnieiinns foeiiiiins eeveiiinns ...04/2772010 .. [ | 2,002,000 |........ 4,390,400 |........4,390,400 |.......... 701,401 [ O e O e O 0f.eeen291,200 [oeeevinnnnnnnns 0]......0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,002,000 4,390,400 701,401 0 o] XXX
000000-00-0 . [Citymark Capital U.S. Apartment Fund Il LP ... |.cccovivs [ toviimiiiiiiiiiiiiiiiee Direct weveeeeeeeeeeee e o i e 10/02/2019 ... |oveveen e [ 2,420,847 |.......... 672,588 |.......... 672,588 |........... 10,831 [ O e O e O e O e O 965,809 |......2.952
000000-00-0 . [Citymark Capital US Apartment Fund I11 LP ... |.eooeeeus | tovviiiiiiiiiiiiiiei e, Direct .ivvvviviiiiiiiiiniiiiiiiins o o 05/06/2022 ... foeeeeee vevennn|evaannnn 7,061,122 6,417,806 |....... 6,417,806 |......... (305, 114)].eeveeviiveenee O v O v O o O e O o 2,948,878 |......5.943
2199999. Joint Venture Interests - Real Estate - Unaffiliated 9,471,969 7,090,394 (294,283) 3,914,687 | XXX
000000-00-0 . [GCG Investors I11 LP Direct .|....12/05/2013 ... |. ...1,614,958 |........ 1,190,385 |... e 17,963 [ O [ O [ O [ O e O 896,521 |......4.406
000000-00-0 . [NYLCAP Mezzanine Partners |11 LP . Direct .|....05/26/2010 ...|[. ...1,429,585 |.......... 154,211 |... L (154,959)|. e O e O e O e O e O 674,271 ......0.697
000000-00-0 . [Newstone Capital Partners Il LP .|....12/10/2010 ... |. 2 29,918 ... e (62,937 O e O e O [ O e O 207,959 |......0.500
000000-00-0 . [Northstar Mezzanine Partners V LP .. Direct ....11/28/2007 ... |oeoevenveiiiis | 229,555 |l 12,838 [l 12,838 [ (277w O [ O [ O [ O e O e 807,328 |......0.322
000000-00-0 . [AEA Mezzanine Fund I1 LP Direct ....06/03/2010 .. cevrreees (1,218t O s O [t O [ O e 0 e 243,365 |......1.218
000000-00-0 . [Midwest Mezzanine Fund V SBIC LP . Direct .07/05/2013 .. .1,092,804 .. (1,082,906) 1,015,240
000000-00-0 . [Brookside Mezzanine Fund 11 LP .. Direct .. .08/21/2013 .. .5,119,597 .. (2,013,562) .1,982,387
000000-00-0 . [GoldPoint Partners Co-Investment V LP Direct .. .06/10/2014 .. weee (9,173)
000000-00-0 . [Cyprium Investors IV LP Direct .|....06/16/2014 ... |..............]....... 1,829,236 |........ 2,053,056 |... L. 114,287 ...
000000-00-0 . [AEA Mezzanine Fund Il LP . Direct .|....06/20/2014 ...|. ... 116,357 |... ... (13,934)|...
000000-00-0 . [MPE Partners LP Direct .|....07/15/2014 ... |. ... 160,436 |...
000000-00-0 . [Blue Owl GP Stakes Il LP Direct .|....12/29/2014 ... |. 10,419,866 |...
000000-00-0 . [Peppertree Capital Fund IV QP LP . Direct .|....01/29/2015 ... feeeeeen il ]l 388,285 | 835,3% |...
000000-00-0 . [Jumpstart Next Fund LLC Direct .|....02/04/2015 ... |. 1,461,621 |........ 1,969,585 |...
000000-00-0 . [NB Private Debt ASP Fund LP . Direct .|....02/25/2015 ... |. 1,212,117 |.......... 128,619 |...
000000-00-0 . [Argosy Investment Partners V LP Direct ....03/03/2015 ... |. 11,598,384
000000-00-0 . [Peppertree International Fund QP LP Direct .. .04/13/2015 .. 8,364,180
000000-00-0 . [Pinnacle IV LP .... Direct .. .05/27/2015 .. .1,163,754
000000-00-0 . [Canal Capital Partners I11 LP Direct .. .06/15/2015 .. ... 624,427 .
000000-00-0 . [IDG Ventures USA Il LP Direct .|....06/26/2015 ...|. ...4,226,843 |........ 4,362,339 |... e (1,129,292)] e O e O et O e O e O e 222,329
000000-00-0 . [GMB Mezzanine Capital 111 LP ... Direct .|....09/08/2015 ... . 3,881,111 |........ 5,332,268 |... L (391,889)|.. i O e O [ O [ O e O 3,050,000
000000-00-0 . [NB Private Debt Fund |1 LP Direct ..|....10/30/2015 ...|. 1,310,510 |.......... 387,137 e (26,286)| e O e O e O e O e O 661,891
000000-00-0 . [BP Natural Gas Opportunity Partners LP . Direct ..|....12/07/2015 ...|. s . e (33,169)enieieiee e O i O i O i 0 el 18,496 .. 1,049,467
000000-00-0 . [GoldPoint Mezzanine Partners IV LP Direct .|....12/21/2015 ... |. 4,047,716 |... . (1,028,893)] e O | O e O e O e 0 e 3,377,724
000000-00-0 . [Gryphon Partners IV LP Direct .|....01/14/2016 ... [|....... ..ol ].ll 4,347,666 |........ 5,450,413 |... 2 (392,409)|....ccevviee O e O [ O [ O e O 910,520
000000-00-0 . [Peppertree Capital Fund VI QP LP . Direct .|-...05/05/2016 ... [........coviir |- 2,878,247 ... 6,199,709 |... e 218,834 | O et O [ O [ O e O e 0
000000-00-0 . [Gridiron Capital Fund 111 LP Direct ....11/07/2016 ...|. 10,178,659 .. (2,034,583)]...cccvneeeee O v O e 0 i 01000000 287,353 | 530,955
000000-00-0 . [Newstone Capital Partners 11 LP . Direct .. .11/09/2016 .. .2,391,963 .... 10,980 .473,528
000000-00-0 . [Blue Owl GP Stakes IIl LP .... Direct .. .11/04/2016 .. .9,59,720 ..(382,681) .6,161,142
000000-00-0 . [AEA Middle Market Debt Fund |11 LP . Direct .. .12/14/2016 .. 4,722,403 .1,734,738
000000-00-0 . [Carlyle Distressed Opportunities IV ASP Fund Direct .. ....02/09/2017 .. 7,864,814 . 1,256,000
000000-00-0 . [GCG Investors IV LP ... Direct .. ....03/14/2017 .. .7,234,920 .1,130,386
000000-00-0 . [MPE Partners Il LP .... Direct o]+...08/30/2017 . feeeeees e | 677,191 3,469,417 |........3,469,417 |......... (215,636)|...cuveeeveenn O founnnniiiinnas O et O et O e O e 571,961
000000-00-0 . [PA Direct Credit Opportunities Fund I1 LP .... Direct ...05/15/2017 ... |..ceeeeiiiiiii o 6,538,170 ... 6,089,958 |........6,089,958 |.......... 431,085 |....coevueeeee O foreeimiiiieee O e O s O e 0 e
GoldPoint Partners Select Manager Fund Il LP
000000-00-0 . |... Direct .. .07/13/2017 .. 8,778,704
000000-00-0 . [Yukon Capital Partners 111 LP .. Direct .. .07/18/2017 .. .8,556,407
000000-00-0 . [Bison Capital Partners V LP .... Direct .|....09/18/2017 ...|. ........3,919,814 |........ 3,487,613 |... e .. .
000000-00-0 . [Patriot Capital IVLP ......oevvvvviiinnnnniiiinnnnn Direct ..09/29/2017 . feeeeiie e | 5,59,929 8,652,881 |....... 8,652,881 [.......... (76,810)[....cevvveeeee O e O e O e [N R I R 1,705,384 |......7.192
Siguler Guff Small Business Credit
000000-00-0 . [Opportunities Fund LP .........ccovuuvviiiiinnnnnnns ....10/06/2017 ...foeeeeen e | 4,166,385 |........ 3,480,238 |........3,480,238 |......... (210,241) (U 703,605 |......8.331
000000-00-0 . [GoldPoint Partners Co-Investment VI LP ........ .|....02/26/2018 ...|. 13,701 [ 0[.. o eeeennnn. (15,932)]... 0.t 1,273,002 |......1.589
000000-00-0 . [Rembrandt Partners IV, L.P. .......ccouunnns ...03/02/2018 ...|. ...4,319,357 |........ 6,846,391 |... ..... (1,095,868))... N 145,000 )......7.678
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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 Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Pinnacle V LP ....ccovmmmeiiiiieiiieeeeeeee e .|....05/24/2018 ...|. 1,731,680 |....... 3,471,166 |....... 3,471,166 0 (O PRSI IR |l I 1,818,750
000000-00-0 . [PIMCO Tactical Opportunities Onshore Fund LP ....06/31/2018 .. .. 1,879,370 |........ 2,603,487 |........2,603,487 |.. s L0 L0
000000-00-0 . |Intrepid Private Equity Fund I, LP . .08/16/2018 .. ... 713,848 . 713,848 ... 112,128 0 0
000000-00-0 . [Ridge Ventures IV LP .. Direct .. .07/27/2018 .. 10,226,701 10,226,701 .. (1,254,268) 0 0
000000-00-0 . [Vestigo Ventures Fund I, LP .... Direct .. .07/19/2018 .. .7,368,454 7,368,454 ..(621,162) 0 0
000000-00-0 . [Midwest Mezzanine Fund VI SBIC LP .. Direct .|....08/06/2018 ...|..............|........ 7,791,938 |..... 12,214,100 |...... 12,214,100 |.. L0 v 0 i O e 0 2,208,062 |....
000000-00-0 . [AEA Mezzanine IV LP ..ooveeviiiiiiieeeeceiiinns Direct .|....07/31/2018 ... |....... ...l ]-.......8,081,931 |........ 6,794,427 |........ 6,794,427 |.. 0. e 0| 0. 162,306 |....... 3,317,156
000000-00-0 . [Anagenesis Capital Partners SBIC Fund, LP .... Direct .|....08/15/2018 ...|[. ...4,653,200 |...... 10,256,569 |...... 10,256,569 |.. 0 v O i O e 0 4,217,050
000000-00-0 . [Gryphon Partners V LP Direct .|....08/31/2018 ... |.............. ... 11,788,265 |...... 16,149,726 |...... 16,149,726 |...... (2,133,309)]... 0. e O i O e 0 1,889,232
000000-00-0 . [Brookside Mezzanine Fund IV LP ... Direct .|....11/06/2018 ...|[. ,500 |....... 8,580,613 |....... 8,580,613 |...... (1,747,792)|... 0. 0] 0]....2,060,000 |........ 750,000
000000-00-0 . [North Haven Senior Loan Fund LP ........ccccceees |anennes Direct L 12/19/2018 e e 7,766,681 |........ 5,585,540 |........ 5,585,540 |......... (479,739)]cceevennnes 0 [N PR 1 I IR |l K 2,708,314
GoldPoint Mezzanine Partners Co-Investment A
000000-00-0 . [LP eeeereeeeeeeeeee e e Direct ....08/29/2019 ... |oeiiiin e | 1,190,713 |........ 1,560,308 |........ 1,560,308 |......... (565,371)]ceveeeeeenes 0 O eeemenineee 0]eeennn 280,141 | 33,393
000000-00-0 . [GMB Mezzanine Capital IV LP Direct ....04/09/2019 ...|. ... 7,399,392 |........ 9,009,979 |........ 9,009,979 [...vvvunns (18,733 O e O e O i O [ 0 2,000,000
000000-00-0 . [Performance Direct Investments IV LP . Direct .. .04/24/2019 .. 9,740,975 |. 12,633,957 12,633,957 .. 71,107
000000-00-0 . [BP Natural Gas Opportunity Partners II, LP .. Direct .. .06/12/2019 .. ..907,777 |. .3,809,891 3,809,891 . 2,147,3%4
000000-00-0 . [Gryphon Mezzanine Partners Il LP . Direct .. .06/26/2019 .. .. 7,780,404 |. 7,981,508 . 7,981,508 . . 1,586,199
000000-00-0 . [RPC Equity Investors, LLC . Direct .. ....06/28/2019 .. a0 . 58,640 .0 .0
000000-00-0 . [Newstone Capital Partners IV LP .. Direct . 12/05/2019 || ...1,987,973 6,031,696 |... ..382,967 |..... 3,922,846
Carlyle Global Infrastructure Opportunity
000000-00-0 . [Fund, LP ...cceemreeeiieiiiiee e e eeeeeeas Direct ....07/26/2019 ... |oeeeiee e | 4,187,471 |........ 5,420,960 |........5,420,960 |.......... 532,983 |..eeueereeenns O foueneiieeins O [t O [t O [ 12,125 |..... 1,089,208
000000-00-0 . [Cyprium Investors V LP Direct .|....08/15/2019 ... |[. 12,389,040 |........ 9,411,079 |........9,411,079 [...... (1,563,024)|........ccccee. O forrrvrnnneee O foreniiiiiee s O e O e 151,699 [..... 1,383,004
000000-00-0 . [AEA Middle Market Debt Fund IV LP .. Direct 0971172019 L fe e 4,808,194 |........ 3,772,313 |.......3,772,313 oo (369, 794) |- O et O [ O e O e 660,907 |........ 837,761
000000-00-0 . [RCS Fund | LP ....ovvviiiiiiiiiiiiiiiiiciiiniis Direct ...09/20/2019 .. feeeeeen e | 4,265,382 |........ 4,112,333 |........ 4,112,333 |......... (404,466)|.........cccee O |ournnnvrnienns O [ O e O e 517,760 |........ 312,188
Siguler Guff Small Business Credit
000000-00-0 . [Opportunities Fund I1 LP ......cccvvvnniiiinnnnnns Direct L. 12/05/2019 L | e 7,655,907 |....... 7,318,031 |[....... 7,318,031 [ouvuueeen (587,549 O e O [ O [ O e O 1,934,711 ...
000000-00-0 . [NB Strategic Capital Partners Direct o|-...12/26/2019 ... |t ]l 3,431,736 . 9,861,224 |........9,861,224 |.......... 712,490 |oeeeuereeennne O feueeeeiecincs O [t O [ O [ O e 2,353,599
000000-00-0 . [Banyan Holdings Alpha, LLC ... Direct 1273172019 L[l 540,305 [ 843,393 |.......... 843,393 |..covvniiiiiinnn O s O s O s O [ O e O e 0
000000-00-0 . [Gridiron Capital Fund IV LP Direct ....05/06/2020 ...|. 12,547,057 |...... 21,739,380 |...... 21,739,380 |...... (4,118,590) ......cevvveees O feeeeeeinee O e O [ O e O e 549,309
000000-00-0 . [GoldPoint Partners Private Debt V LP . Direct .. .07/02/2020 .. 1,825,995 |. 1,821,064 . 1,821,064 .3,769,918
000000-00-0 . [Vestigo Ventures Fund II, L.P. Direct .. .09/17/2020 .. .. 6,500,000 |. .6,075,384 6,075,384 . 3,500,000
000000-00-0 . [GCG Investors V Direct .. .10/13/2020 .. . 13,037,634 |. 12,833,290 12,833,290 ..... 1,337,755
000000-00-0 . [PA Direct Credit Opportunities Fund I11 LP .. Direct e 11702/2020 L fee e e 9,516,516 |........ 9,467,415 |........ 9,467,415 |....ee... (375,249) e O | O et O [ 0 e 148,273 L 5,522,864
000000-00-0 . |Yukon Capital Partners IV LP ... Direct .|....11/24/2020 ... |. 20,901,169 |...... 19,366,295 |...... 19,366,295 |......... (675,253)[....ccevvvnnnes O feevinvinnces O [ O [ O e O 2,200,713
000000-00-0 . [Select Dental Management, LLC .. Direct .|....11/05/2020 ... |. 600,000 |.......... 833,753 [...eerrnn. 833,753 |oeeeeee e 78,719 | 0 et O et O [t O e O 0
000000-00-0 . [PA Co-Investment Fund IV LP Direct .|....02/0172021 ... |. 12,975,365 |...... 17,476,529 |...... 17,476,529 |.......... 545,450 [......ccoeeets O feevrvninniee s O feeeniiine O [ O e O 1,454,552
000000-00-0 . [Park Square Capital Partners IV .. . Direct LL02/1772021 e e 9,075,568 |...... 10,083,730 |...... 10,083,730 |.......... 405,187 |oeeveeeeeeeene O feeeeiieees O et O [t O [ O e 1,296,295
Performance Equity Growth Opportunities Fund
000000-00-0 . . Direct .|-...02/16/2021 .. feceeiii il ]l 28,285,464 ... 27,525,662 |...... 27,525,662 |........1,309,820 |.....eveveenn O |oueeniiieenns O e O et O [ O e 4,597,536
000000-00-0 . [Elizabeth Park Capital LP . Direct .|....03/04/2021 ... |. P | I AR 728 /<0 I SRR | R | AR | R | R | R, 0
000000-00-0 . [Argosy Investment Partners VI LP ... Direct ....04/21/2021 ... |. 8,588,790 |........ 8,517,573 |........8,517,573 |.......... 836,302 |....ccvvuueeee O e O e O e O e 0 e 1,398,087
000000-00-0 . [MPE Partners IIl LP ... Direct .. .06/01/2021 .. .. 8,538,711 | 19,196,411 01,116,165 |...
000000-00-0 . [SALM Partners LLC ... Direct .. .06/30/2021 .. 3,478 L0
000000-00-0 . [GCG Investors V Aggregator, LLC Direct .. .09/02/2021 .. 2,109,680 L0
000000-00-0 . [Ridge Ventures V LP ... Direct .. .06/15/2022 .. 1,802,865 . 1,802,865 . 2,875,000
000000-00-0 . [RCS Fund I1 LP ....... Direct .. .03/28/2022 .. .8,152,791 8,152,791 .1,634,080
000000-00-0 . [Gridiron Capital Fund V LP ... Direct .|....01/05/2023 ... |. 11,845,429 |...... 12,402,909 |...... 12,402,909 |..eevvne 136,349 oot 0 | O et O et O [ O e 8,154,571
000000-00-0 . [Gryphon Partners VI LP Direct .|....02/16/2022 ... |. 11,815,049 |...... 12,445,481 |...... 12,445,481 |....eee  (974,940))cceeeniiiins O e O vt O [t O e 0 e 4,697,592
000000-00-0 . [Jumpstart Next Fund 11 LP . Direct . 12/2172021 ... 3,750,000 |........ 3,916,539 |........ 3,916,539 |.......... 282,304 |....oeeieeen O )i O O e O O 1,250,000 |....
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SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Golub Capital Partners 14 LP ........ccevvuennnees o|-...04/01/2022 ... feeeiiin e e 13,230,685 |...... 13,204,294 |...... 13,204,294 |.......... (26,391)]ceveeeeenee 0 [} PP I I 1,088,791 |..... 1,500,000 |...... 1.287
000000-00-0 . [Bison Capital Partners VI LP ....02/16/2023 .. ...5,469,333 |........ 5,682,543 |........5,682,543 |.......... (50,324)]... 0. 0. 37,945 |..... 4,574,282 |....... 3.540
000000-00-0 . [Sterling Group Credit Fund Il LP . .07/01/2022 .. 7,058,950 |. .6,859,377 6,859,377 .. (332,858) 0 0 . 4,252,227
000000-00-0 . [Gryphon Junior Capital Fund |11 LP . Direct .. .12/13/2023 .. . 1,777,662 |. .2,996,863 561,813 0 0 12,781,244
000000-00-0 . [VSTG Equity Investors LP ..... Direct .. .07/12/2022 .. .. 2,000,000 |. .2,788,222 0 0
000000-00-0 . [PA Co-Investment Fund V LP ... Direct ...09/16/2022 ... |. 10,104,700 |...... 10,755,001 0. 0 O e 0 4,895,300
Siguler Guff Small Business Credit
000000-00-0 . [Opportunities Fund 111 LP . Direct 1272172022 e 2,423,919 . 2,100,944 |... L0 v 0 i O e 0 6,440,000 |....
000000-00-0 . [Patriot Capital V LP Direct e 1271472022 e 2,624,233 . 2,778,531 |... 0. e O i O e 0 7,000,000
000000-00-0 . [Liberty Strategic Capital LP ... Direct .|....01/30/2023 ...{..............|...... 15,488,078 |...... 16,958,904 0 v O i O e 0 9,555,427
000000-00-0 . [GCG Investors VI LP Direct o|-...06/15/2023 ... |.ccooeeiiiiiin ol 7,658,422 | 7,187,550 0. e O it O e 0 7,341,578
000000-00-0 . [GMB Mezzanine Capital V LP Direct ...08/13/2028 ... |...oeee ot )1l 3,250,000 .. 3,381,179 |... L0 v 0 i O e 0 6,750,000
000000-00-0 . [NB Strategic Capital Partners Il LP .. Direct . R PR | I 1,208,648 |... 0. 0. ....15,000,000
000000-00-0 . [Yukon Capital Partners V LP .... Direct ....06/13/2024 ... |ooeeeen i [eennl 3,796,289 .. 4,279,160 |... 0 L0 ...11,208,711
000000-00-0 . [V2G Holdings, LLC ... Direct .. .03/15/2023 .. 2,000,000 0 0 .0
000000-00-0 . [GDWI Holdings, LLC . Direct .. .04/17/2023 .. 130,435 0 0 .0
000000-00-0 . [ADG Acquisition LLC Direct .. .05/12/2023 .. 263,850 0 0 .0
000000-00-0 . [MPE Partners IV LP . Direct .. ....08/21/2024 .. .2,240,784 0 0 . 7,759,216
000000-00-0 . [Park Square Capital Partners V Direct .. ....11/06/2023 .. 5,078,743 0 0 . 4,899,080
000000-00-0 . [Brookside Capital Fund V SBIC LP . .|....11/08/2023 ...|. 1,000,000 |... L0 v 0 i O e 0 9,000,000 .
000000-00-0 . [Cyprium SBIC | LP .|....10/04/2023 ... |. veeenn... 895,578 |... 0. e O i 0 e 2,093 .. 3,968,712 |...... 7.140
000000-00-0 . [Midwest Mezzanine Fund VII SBIC LP . .|....03/04/2024 ... |cceoiri i ]l 2,432,432 .. 2,353,040 |... L0 e 0 i O e 0 7,256,934 |...... 4.000
000000-00-0 . |Intrepid Private Equity Fund Il LP .... .|-...04/24/2024 ... |....... ... |eeenll 2,727,954 .. 2,930,810 |... 0. e O i O e 0 4,272,046 |..... 12.398
000000-00-0 . |Intrepid Private Equity SPV-CHB LP .... Direct .|....04/24/2024 ... |....... oot ]ennnnnl . 587,455 |.oeeel 552,504 ... L0 v 0 i O e 0 1,412,546 |...... 9.070
000000-00-0 . [AEA Middle Market Debt Fund V LP . Direct .|....07/31/2024 ... |..............|........5,789,051 |........ 5,554,572 |....... . 0. e O i 0l 284,479 .. 4,210,949 |...... 4.315
000000-00-0 . [Quality Brand Group (0BG) [T TR Direct . 12/17/2024 ... 723,404 |.......... 723,404 |.......... 723,404 |.. 0. 0. .
2599999. Joint Venture Interests - Other - Unaffiliated 545,334,053 617,674,870 617,674,870 (16,883,779) 0 0 10,555,720 | 254,866,509 [ XXX
6099999. Total - Unaffiliated 556,808,022 629, 155,664 629, 155,664 (16,476,661) 0 0 10,846,920 | 258,781,196 XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0] XXX
6299999 - Totals 556,808,022 629, 155,664 629, 155,664 (16,476,661) 0 0 10,846,920 | 258,781,196 XXX

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A .. 0 1B..
2A ... ...0 2B..
3A ... ....0 3B..
4A ... ....0 4B..
5A ... .0 5B..
6..... .0

oo oo
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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

000000-00-0 ......... NYLCAP Mezzanine Partners 11 LP ......cccuuiiiiiiiiiiiiiii e Direct ....05/26/2010 ... 0 (I ST 0.697
000000-00-0 ......... GoldPoint Partners Co-Investment V LP .. .|Direct ... ....06/10/2014 ... .0 . .0 . ... 1.351
000000-00-0 ......... Cyprium Investors IV LP .|Direct ... ....06/16/2014 ... .0 . 0. ... 1.537
000000-00-0 ......... VWPE Partners LP .|Direct ... ....07/15/2014 ... .0 . 0. ...7.648
000000-00-0 ......... Blue Owl GP Stakes Il LP .... .|Direct ... ....12/29/2014 .. .0 . 0. ...1.293
000000-00-0 ......... NB Private Debt Fund Il LP .|Direct ... ....10/30/2015 .. .0 . 0. ..2.19%
000000-00-0 . ..|GoldPoint Mezzanine Partners IV LP Direct . ....12/21/2015 .. 0 0 1.428
000000-00-0 . ..| Gryphon Partners IV LP .... Direct . ....01/14/2016 .. 0 0 0.891
000000-00-0 . ..|Gridiron Capital Fund Il LP Direct . ....11/07/2016 .. 0 0 0.484
000000-00-0 ......... Blue Owl GP Stakes Il LP .|Direct ... ....11/04/2016 ... .0 . 0. ...0.530
000000-00-0 ......... AEA Middle Market Debt Fund 111 LP .|Direct ... ....12/14/2016 ... .0 . 0. ...2.763
000000-00-0 ......... Carlyle Distressed Opportunities IV ASP Fund . .|Direct ... ....02/09/2017 ... .20 .0 .. ...6.280
000000-00-0 ......... GCG Investors IV LP .. .|Direct ... ....03/14/2017 ... .0 . 0. ... 4.642
000000-00-0 ......... WPE Partners 11 LP ... .|Direct ... ....03/30/2017 ... .0 . . 0. . 167
000000-00-0 ......... PA Direct Credit Opportunities Fund |1 LP .|Direct ... ....05/15/2017 ... .0 . 131,866 |.... 0. ...1.854
000000-00-0 ......... GoldPoint Partners Select Manager Fund |11 LP .|Direct ... ....07/13/2017 ... .0 356,447 |.... .0 .. ... 3.459
000000-00-0 ......... Yukon Capital Partners 111 LP . .|Direct ... ....07/18/2017 ... .0 . ...54,99 |.... 0. .. 2.680
000000-00-0 . Bison Capital Partners V LP ... Direct . ....00/18/2017 .. 0 ..361,029 |. 0 1.420
000000-00-0 . ..|Siguler Guff Small Business Credit Opportunities Fund LP Direct . ....10/06/2017 .. 0 0 8.331
000000-00-0 . ..|GoldPoint Partners Co-Investment VI LP . Direct . ....02/26/2018 .. 0 0 1.589
000000-00-0 ......... Intrepid Private Equity Fund I, LP .|Direct ... ....08/16/2018 ... .0 . . 0. ...6.082
000000-00-0 ......... Ridge Ventures IV LP .|Direct ... ....07/21/2018 ... .0 . 297,500 |.... 0. ...3.345
000000-00-0 ......... Vestigo Ventures Fund I, .|Direct ... ....07/19/2018 ... .0 . 150,000 |.... 0. ... 1.317
000000-00-0 ......... AEA Mezzanine IV LP .|Direct ... ....07/31/2018 ... .0 . ,773,670 |.... 0. ...2.540
000000-00-0 ......... Gryphon Partners V LP .. .|Direct ... ....08/31/2018 ... .0 . 350,008 |.... 0. L1113
000000-00-0 ......... Nor th Haven Senior Loan Fund LP .|Direct ... ....12/19/2018 ... .0 . ..616,622 |.... .0 .
000000-00-0 ......... GoldPoint Mezzanine Partners Co-Investment A LP . .|Direct ... ....03/29/2019 ... .0 . ... 10,509 |.... .0 ..
000000-00-0 Performance Direct Investments IV LP .|Direct ... ....04/24/2019 ... .0 . 309,311 |.... .0 .
000000-00-0 . ..|BP Natural Gas Opportunity Partners II, Direct . ....06/12/2019 .. 0 .. 259,822 |. 0
000000-00-0 . ..| Gryphon Mezzanine Partners |1 LP Direct . ....06/26/2019 .. 0 .. 387,526 |. 0
000000-00-0 . ..|Neustone Capital Partners IV LP .... Direct . ....12/05/2019 .. 0 ... 67,366 |. 0
000000-00-0 . ..|Carlyle Global Infrastructure Opportunity Fund, LP Direct . ....07/26/2019 .. 0 314,260 0
000000-00-0 . ..|Cyprium Investors VLP ............... Direct . ....08/15/2019 .. 0 .. 264,824 0
000000-00-0 ......... AEA Middle Market Debt Fund IV LP . .|Direct ... ....09/11/2019 ... .0 . 307,136 |.... 0.
000000-00-0 ......... RCS Fund | LP .|Direct ... ....09/20/2019 ... .0 . 417,916 |.... 0.
000000-00-0 ......... Siguler Guff Small Business Credit Opportunities Fund Il LP .. .|Direct ... ....12/05/2019 ... .0 260,000 |.... .0 ..
000000-00-0 ......... NB Strategic Capital Partners . .|Direct ... ....12/26/2019 ... .0 . ,151,386 |.... 0.
000000-00-0 ......... Gridiron Capital Fund IV LP ... .|Direct ... ....05/06/2020 ... .0 . 0.
000000-00-0 GoldPoint Partners Private Debt V LP ... .|Direct ... ....07/02/2020 ... .0 . 415,086 |.... 0.
000000-00-0 . ..|Vestigo Ventures Fund 1, L.P. Direct . ....09/17/2020 .. 0 ..2,000,000 |. 0
000000-00-0 . ..|GCG Investors V .... Direct . ....10/13/2020 .. 0 ..161,907 |. 0
000000-00-0 . ..|PA Direct Credit Opportunities Fund 111 LP . Direct . ....11/02/2020 .. 0 .. 3,662,288 |. 0
000000-00-0 . ..| Yukon Capital Partners IV LP ..... Direct . ....11/24/2020 .. 0 1,167,232 |. 0
000000-00-0 . ..|Park Square Capital Partners IV . Direct . ....02/17/2021 .. 0 2,732,238 |. 0
000000-00-0 ......... Per formance Equity Growth Opportunities Fund LP . .|Direct ... ....02/16/2021 ... .0 . 8,868,738 |.... .0 ..
000000-00-0 ......... Argosy Investment Partners VI LP .. .|Direct ... ....04/21/2021 ... 0. 1,028,571 |.... .0 .
000000-00-0 ......... \WPE Partners 111 LP .|Direct ... ....06/01/2021 ... .0 . 0.
000000-00-0 ......... GCG Investors V Aggregator, LLC . .|Direct ... ....09/02/2021 ... .0 .0 ..
000000-00-0 ......... Ridge Ventures V LP .|Direct ... ....06/15/2022 ... .0 . 0.
000000-00-0 ......... Citymark Capital US Apartment Fund I11 LP ... .|Direct ... ....05/06/2022 ... 0. . .0 .
000000-00-0 ......... Gridiron Capital Fund V LP .|Direct ... ....01/05/2023 .. .0 . 3,274,287 |.... 0.
000000-00-0 ......... Gryphon Partners VI LP .|Direct ... ....02/16/2022 .. .0 . 876,672 |.... 0.
000000-00-0 . ..|Bison Capital Partners VI LP .. Direct . ....02/16/2023 .. 0 .. 3,017,295 |. 0
000000-00-0 ......... Sterling Group Credit Fund Il LP ... .|Direct ... ...07/01/2022 ... .0 | 1,279,121 |.... 0.
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 ......... Gryphon Junior Capital FUNd T11 LP .......cuuiiiiiiiiiiiiiiiiiiiiiiiieiieeseeseeesesssssssssseseees | ssssssiiiiss s anaans [eeeeeenes DE......... Direct L 12/18/2023 [ e el 0 | 131,419 |oveiiiiiiiiiiiiiiiiiiiis [V F 3.750
000000-00-0 ......... PA Co-lInvestment Fund V LP ... | s [ DE.........[Direct ... ....00/16/2022 ... [ceuein e | 0 | 3,118,561 |.... .0 . ...5.418
000000-00-0 ......... Patriot Capital V LP .oooeiiiiiiiiiiii e | s [ DE.........[Direct ... 1271472022 e el O | 1,700,000 |.... .0 . ... 7.480
000000-00-0 ......... Liberty Strategic Capital LP .....ooooiiiiiiiiiiiiii | s [ DE.........[Direct ... B U4 V1 O O N | Rt 5,318,605 |.... .0 . ...0.838
000000-00-0 ......... GOG 1NVESTOrs VI LP e | s [ DE.........[Direct ... VA -/ X R OO AN | B R 6,070,468 |.... .0 . ...7.528
000000-00-0 ......... GMB Mezzanine Capital V LP .......ccooeiiiiiiiiii | s [ DE.........[Direct ... L...03/13/2023 ... [eueeien e |l 0 | 1,250,000 |.... .0 . .. 4.309
000000-00-0 . ..| Yukon Capital Partners V LP . .. DE Direct . ....06/13/2024 .. .. 3,796,289 |. 0 3.571
000000-00-0 . ..|MPE Partners IV LP ... .. DE Direct . ....08/21/2024 .. .. 2,240,784 |. 0 2.000
000000-00-0 . ..|Park Square Capital Partners V .. DE Direct . ....11/06/2023 .. .. 4,461,105 |. 0 0.571
000000-00-0 ......... Brookside Capital Fund V SBIC LP .....ooooiiiiiiiiiiiiiiiiiiicncccnn | s [ DE.........[Direct ... ....11/08/2023 ... 600,000 |.... .0 . ...6.670
000000-00-0 ......... L0 LV = L U (TS RN DE.........[Direct ... ....10/04/2023 ... .0 . ..7.140
000000-00-0 ......... Midwest Mezzanine Fund VI SBIC LP ....ccevviiiiiiiiiiiiiiiiiiiiiiiiiiiciccccccccccccccccccccceeens | s [ DE.........[Direct ... ....03/04/2024 ... .0 .
000000-00-0 ......... Intrepid Private Equity Fund 1 LP ..o | i [ DE.........[Direct ... ....04/24/2024 ... .0 .
000000-00-0 ......... Intrepid Private Equity SPV-CHB LP ... | e [ DE.........[Direct ... ....04/24/2024 ... .. .0 .
000000-00-0 ......... AEA Middle Market Debt FUN V LP ......eeeiiiiiiiiiiiiiiiiiiiiiiiiiicecciceeeiecececceeeeseeseeeeees | essssssssssssas s aaaans [eeeeeeee DE.........[Direct ... ....07/31/2024 ... .. 5,301,954 |.. .0 .
000000-00-0 .........|Quality Brand Group (0BG) D P PPP AEPPPPPPRt DE.........[Direct ... ... 12/17/2024 ... 723,404 |.. .0 .
2599999. Joint Venture Interests - Other - Unaffiliated 9,471,242 79,927,159 0
6099999. Total - Unaffiliated 9,471,242 79,927,159 0
6199999. Total - Affiliated 0 0 0
6299999 - Totals 9,471,242 79,927,159 0
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
293792-10-7 ..... ENTERPRISE PRODS PARTNERS L P COM UNIT ..... | toviivvneniiiiiiininiiniiinninnennes foeeennnns DE......... MKM/Roth Partners LLC .....oeeeeeevnnnnnnnns . 04/27/2010 ... 11/07/2024 ........ 818,168 |...... [CICREX)] N (U] T (U] T 0f.... [CICREX)] N (U] 444,015 |........... 934,179 [.oeeviininnnnes 0f...... 490,164 |....... 490,164 |........ 64,584
1999999. Joint Venture Interests - Common Stock - Unaffiliated 818,168 (374, 153) 0 0 0 (374, 153) 0 444,015 934,179 0 490, 164 490,164 64,584
000000-00-0 ..... |Citymark Capital US Apartment Fund Il LP .. | ..................................... | ......... DE......... |Hedeemed S e | 05/06/2022 | 12/19/2024 ..|........ 26,072 |oueeeeeeannes (U] T (U] T (U] T (U] T (U] T [V 26,072 [ 26,072 |oeeeieeaennes (U] T (U] T (O] 64,142
2199999. Joint Venture Interests - Real Estate - Unaffiliated 26,072 0 0 0 0 0 0 26,072 26,072 0 0 0 64,142
000000-00-0 ..... GCG Investors 111 LP ooveeeiiiiiieiiiieeees Redeemed Shr . 12/05/2013 ..|. 11/04/2024 . |....... 565,275 |.vvveeeeeeennn0 o0 0 o0 o0 o0 [0 565,275 [0 565,275 [0 o0 [0 29,446
000000-00-0 ..... NYLCAP Mezzanine Partners I11 LP .. Redeemed Shr ... . |- 05/26/2010 ..|. 10/10/2024 .| 51,612 |0 [0 0 0 0 0 e 61,612 167,428 0 L 105,811 L 105,811 20,194
000000-00-0 ..... Newstone Capital Partners Il LP .... Redeemed Shr ... . |- 1271072010 ..|. 10/28/2024 ..| 211,775 0 o0 O o0 O 0 [ 271775 [ 27,77 [0 0 [0 (54,385)
000000-00-0 ..... Midwest Mezzanine Fund V SBIC LP Redeemed Shr ... . |- 07/05/2013 ..|. 07/01/2024 ..|.... 1,635,573 |.. .... 1,540,900
000000-00-0 ..... GoldPoint Partners Co-Investment V LP .| Redeemed Shr . . 06/10/2014 ..|. 10/15/2024 .. 0 .. 135,787 |. ... (69)
000000-00-0 ..... MPE Partners LP .... .| Redeemed Shr . . 07/15/2014 ..|. 07/19/2024 .. 0. 1,130,874 |. .. (7,548)
000000-00-0 ..... Blue Owl GP Stakes Il LP . .| Redeemed Shr . . 12/29/2014 ..|. 11/22/2024 .. 0 49,502 |. . 781,307
000000-00-0 ..... Jumpstart Next Fund LLC ... Redeemed Shr ... . |- 02/04/2015 ... 09/19/2024 ..| 0 [ 22,666 |.eeeenn. 22,666 [0 | (U SR | FN 0
000000-00-0 ..... Argosy Investment Partners V LP . Redeemed Shr ... . |- 03/03/2015 ... 11/25/2024 ..| ... 5,759,856 |.... 5,759,856 |....... (12,171)
000000-00-0 ..... Pinnacle IV LP Redeemed Shr ... . |- 05/27/2015 ... 09/23/2024 ..|.... 1,855,431 [....coevvnnini0 Jovvnnnninnnnnnn0 ool 0 0 [0 0 o 1,855,431 |nll . 1,855,431 [0 | [N O [N O 0
000000-00-0 ..... GMB Mezzanine Capital 111 LP .. Redeemed Shr ... . |- 09/08/2015 ..|. 11/04/2024 . .| JUPTRRRRRN | I IS 711,305 |....... 711,305 [ 0
000000-00-0 ..... NB Private Debt Fund I1 LP .... Redeemed Shr ... . |- 10/30/2015 ..|. 12/19/2024 ..].... 2,106,683 |..........ceeu0 Jovvrvnnnennnnnn0 fooiiiniiinnninl0 vl fenn 0 0 [ 2,106,683 |........ 2,170,660 |... OV 63,977 |........ 63,977 |....... 215,969
000000-00-0 ..... GoldPoint Mezzanine Partners IV LP ... Redeemed Shr ... . |- 1272172015 ..|. 10/28/2024 ..|... 0 et 441,762 |....... 441,762 |.... 1,562,024
000000-00-0 ..... Gryphon Partners IV LP Redeemed Shr ... . |- 01/14/2016 ..|. 12/10/2024 ..| ...0 L0 250,123 (121,771),
000000-00-0 ..... Gridiron Capital Fund 11 LP Redeemed Shr ... . |- 11/07/2016 ..|. 09/13/2024 ..| ...0 [V - 390,746 |.......390,746 |......eennnnnn. 0
000000-00-0 ..... Newstone Capital Partners I11 LP .| Redeemed Shr . . 11/09/2016 ..|. 10/15/2024 .. 0. .. 329,695 |. ......(69,416)
000000-00-0 ..... Blue Owl GP Stakes III LP ... .| Redeemed Shr . . 11/04/2016 ..|. 12/27/2024 .. 0 .. 267,851 |. ... 1,124,782
000000-00-0 ..... AEA Middle Market Debt Fund 111 LP ... Redeemed Shr ... . 12/14/2016 ..|. 07/11/2024 .. OV 2,331,617 [ O (VN RN | RN 184,709

Car lyle Distressed Opportunities [V ASP Fund

000000-00-0 ..... Redeemed Shr ... . |- 02/09/2017 ..|. 12/05/2024 .. LU 0 w0l 963,032
000000-00-0 ..... GCG Investors IV LP .. . Redeemed Shr ... . |- 03/14/2017 .|. 10/02/2024 .. L0 0. .0 ...227,029
000000-00-0 ..... MPE Partners 11 LP .....ooovviiiiiniiiiienens Redeemed Shr ... . |- 03/30/2017 ..|. 10/01/2024 .. LU 0 0

000000-00-0 ..... PA Direct Credit Opportunities Fund II LP .. Redeemed Shr ... . 05/15/2017 ..|. 12/06/2024 .. L0 L0 0. ...203,847

GoldPoint Partners Select Manager Fund |11

000000-00-0 ..... LP .| Redeemed Shr . . 07/13/2017 . |. 12/06/2024 ..|.... 1,051,153 0 .0 .0 . 1,051,153 |..
000000-00-0 ..... Yukon Capital Partners 111 LP . .| Redeemed Shr . . 07/18/2017 .|. 04/03/2024 .. .... 406 0 .0 0
000000-00-0 ..... Bison Capital Partners V LP ... Redeemed Shr ... . |- 09/18/2017 ..|. 07/19/2024 .. 13,888 |.. L0 L0 L0
000000-00-0 ..... Patriot Capital IVLP ...occouverniiiiiiinnns Redeemed Shr . 09/29/2017 ..|. 09/24/2024 . [....... 647,307 (1N E 0 0
Siguler Guff Small Business Credit
000000-00-0 ..... Oppor tunities Fund LP ........ccoocuvveiniiinnns Redeemed Shr . 10/06/2017 .|. 12/12/2024 ..[....... 397,437 | (1N F (1N E (1N FR (1N F (1N F 0]eeen.... 397,437 |........ 1,103,776 |...coonnnnnn 0. 706,339 |....... 706,339 |........ 35,123
000000-00-0 ..... GoldPoint Partners Co-lInvestment VI LP ...... Redeemed Shr . 02/26/2018 ..|. 10/15/2024 ..[............... [N FO [N FO [N F [N FO [N F [N F (VN FURRRRORN | O 765,769 |....eoveennnne 0..eee 765,769 |....... 765,769 |...... (132,463)

PIMCO Tactical Opportunities Onshore Fund LP

000000-00-0 ..... . .| Redeemed Shr . . 05/31/2018 ..|. 07/30/2024 ..|.... 1,990,294 . 1,990,294 |.. 1,990,294

000000-00-0 ..... Intrepid Private Equity Fund I, LP .| Redeemed Shr . . 08/16/2018 .[. 12/30/2024 ..|.... 1,995,182 ,995,182 |.. 1,995, 182

000000-00-0 ..... Ridge Ventures IV LP Redeemed Shr ... . |- 07/27/2018 .|. 02/29/2024 ..

000000-00-0 ..... Vestigo Ventures Fund I, Redeemed Shr ... . |. 07/19/2018 ..|. 12/19/2024 . .|

000000-00-0 ..... Midwest Mezzanine Fund VI SBIC LP . Redeemed Shr ... . 08/06/2018 ..|. 05/21/2024 .. ..

000000-00-0 ..... AEA Mezzanine IV LP Redeemed Shr ... . |- 07/31/2018 ..|. 10/16/2024 ..|.... 1,603,769 |..............0 [eueeerriiien0 forneeinniiiinn0 o0 o0 0 s 1,603,769

000000-00-0 ..... Gryphon Partners V LP .. Redeemed Shr ... . |- 08/31/2018 ..|. 09/11/2024 ..[.... 1,792,094 [......oeecunin0 foueeeeiiiiin0 o0 el 0 o0 o0 s 1,792,004 0|.... 2,872,677 |.... 2,872,677 |............ 788

000000-00-0 ..... Brookside Mezzanine Fund IV LP Redeemed Shr ... . |- 11/06/2018 .|. 01/08/2024 ..[....... 192,500 .oveevecnvnennn0 [0 o0 o0 o0 o0 e 192,500 |........... 192,500 [...oooeeiieenn0 foninennenienn0 o0 s 407,500

000000-00-0 ..... Nor th Haven Senior Loan Fund LP .... . Redeemed Shr ... . 12/19/2018 ..|. 11/04/2024 ..[.... 1,343,341 [cooooiiiiinn0 [0 o0 o0 o0 0 s 1,343,341 |........ 1,455,833 |....coeeeenn0 | 112,402 |l 112,492 | 784,270
GoldPoint Mezzanine Partners Co-Investment A

000000-00-0 ..... Redeemed Shr ... . |- 03/29/2019 ..|. 11/07/2024 ..[.......769,018 |.. ....769,018 |........... 785,714 |... 0] 16,69% |........ 16,69 |....... 448,778

000000-00-0 ..... GMB Mezzanine Capital IV LP ... .| Redeemed Shr . . 04/09/2019 ..|. 11/05/2024 ..|.......600,608 .600,608 |.. 1,850,012 . (2,239),

000000-00-0 ... Per formance Direct Investments IV LP ........ Redeemed Shr ... . 04/24/2019 ..|. 09/03/2024 ..|....... 314,406 |.. ...314,406 |..... ...839,616 |... .. 328
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000000-00-0 ..... BP Natural Gas Opportunity Partners I, LP . Redeemed Shr ... . |- 06/12/2019 ..|. 09/30/2024 ..].... 6,651,760 |.. 0. 0 0 [0 [0 6,651,760 |........ 6,651,760 |... .

000000-00-0 ..... Gryphon Mezzanine Partners |l LP .| Redeemed Shr . . 06/26/2019 ..[. 12/24/2024 ..|.... 1,801,757 .0 . 1,801,757 |.. 1,801,757 .0
000000-00-0 ..... RPC Equity Investors, LLC ..... .| Redeemed Shr . . 06/28/2019 ..[. 09/06/2024 ..|.... 2,000,000 .0 .2,000,000 |.. 3,456,458 1,456,458
000000-00-0 ..... Newstone Capital Partners IV LP . Redeemed Shr ... . 12/05/2019 ..[. 08/06/2024 ..|.... 1,056,338 |.. 0. 1,056,338 |........ 1,086,539 |... 201 [ 30,201

Carlyle Global Infrastructure Opportunity

000000-00-0 ..... Fund, LP Redeemed Shr ... . |- 07/26/2019 ..|. 07/11/2024 .| 28,077 o0 o0 [0 |0 0 O [ 24,077 [ 24,077 |0 0 0 [ 17,620
000000-00-0 ..... Cyprium Investors V LP . . Redeemed Shr ... . |- 08/15/2019 ..|. 11/25/2024 ..| .. 153,725 |.. 0 0 [0 [0 0 168,725 | 260,871 0l 107,146 ). 107,146 . 251,274
000000-00-0 ..... RCS Fund | LP ..evvviiiiiiiiiiiiiiiiiiiiiiiiine Redeemed Shr . 09/20/2019 ..[. 12/16/2024 . [....... 842,840 0 fovereiiieeennnd0 0 o0 0 | 842,840 ...l 842,840 |0 0 0 [ 276,535

Siguler Guff Small Business Credit

000000-00-0 ..... Opportunities Fund Il LP ....ccovvvviinnininnnns Redeemed Shr . 12/06/2019 ..[. 12/19/2024 . [....... 500, 170 [V L) O | Y | ROt | AN 500,170 |........... 749,896 |............... [V FO 249,726 |....... 249,726 |....... 592,902
000000-00-0 ..... NB Strategic Capital Partners . Redeemed Shr ... . |- 12/26/2019 ..|. 11/08/2024 ...... 1,811,021 |.. 0. L0 1,811,021 |........ 1,811,021 [cennnniiiinnn0 [0 0 0
000000-00-0 ..... Gridiron Capital Fund IV LP ... . Redeemed Shr ... . |- 05/06/2020 ..|. 12/19/2024 ..).... 2,205,357 |.. 0. 0 2,205,357 |........ 6,186,312 |... 0 ... 3,980,965 |.... 3,980,955 |....... 317,338
000000-00-0 ..... GoldPoint Partners Private Debt V LP ......... Redeemed Shr ... . |- 07/02/2020 ..|. 10/28/2024 ..).... 7,568,362 |.. 0. L0 7,568,362 |........ 7,568,362 |... 0 0 [0 286,178
000000-00-0 ..... PA Direct Credit Opportunities Fund I11 LP . .| Redeemed Shr . . 11/02/2020 ..[. 12/19/2024 ..|.... 2,776,897 0 .0 .2,776,897 |.. 0 .. 336,528 |. . 752,299
000000-00-0 ..... Yukon Capital Partners IV LP .. .| Redeemed Shr . . 11/24/2020 ..[. 10/09/2024 .. 0 .0 .. 59,627 |.. 0 .0

000000-00-0 ..... PA Co-Investment Fund IV LP ... .| Redeemed Shr . . 02/01/2021 ..[. 10/11/2024 .. 0 .0 .534,893 |.. 0 ..461,980 |.

000000-00-0 ..... Park Square Capital Partners IV . .| Redeemed Shr . . 02/17/2021 ..[. 10/24/2024 .. 0 .0 .811,808 |.. 0 0.

000000-00-0 ..... Elizabeth Park Capital LP .| Redeemed Shr . . 03/04/2021 ..|. 05/31/2024 .. 0 .0 .849,264 |.. 0 .(630,804)).

000000-00-0 ..... MPE Partners |11 LP Redeemed Shr ... . |- 06/01/2021 ..|. 09/27/2024 ..| 0. L0 .... 245,838 L0 144,792

000000-00-0 ..... SALM Partners LLC Redeemed Shr ... . |- 06/30/2021 ..|. 01/04/2024 .., 0. 0 2,079,681 . L0 696,307

000000-00-0 ..... Gryphon Partners VI LP .... Redeemed Shr ... . |- 02/16/2022 ..|. 10/01/2024 ...... 0. L0 1,224,256 |........ 2,097,401 |...

000000-00-0 ..... Golub Capital Partners 14 LP Redeemed Shr ... . |- 04/01/2022 ..|. 07/26/2024 .., . 0. 0 ...0

000000-00-0 ..... Sterling Group Credit Fund I1 LP Redeemed Shr ... . |- 07/01/2022 ..|. 12/30/2024 ..).... 1,609,387 |.. 0. L0 .0

000000-00-0 ..... Branford Filtration LLC (Fibrix) Redeemed Shr ... . |- 06/13/2022 ..|. 09/10/2024 .., ... 63,362 |.. 0. 0 0. L0 143,621 |....... 143,621 [covvvveiinnnns 0

000000-00-0 ..... Gryphon Junior Capital Fund I11 LP ... . Redeemed Shr ... . 12/13/2023 ..|. 10/11/2024 . [.......... 9,841 |.. 0. 0. 0. L0 24,456 |........ 24,456 |....... 308,787

000000-00-0 ..... PA Co-Investment Fund V LP ..........cceeennns Redeemed Shr . 09/16/2022 ..[. 11/26/2024 ..|.... 1,703,629 [............... [V 0 0 0 [V [V [V P 196,117

Siguler Guff Small Business Credit

000000-00-0 ..... Opportunities Fund |11 LP ... Redeemed Shr ... .| 1272172022 .| 12/27/2024 ..).... 2,316,081 |.. 0. 0 L0 2,316,081

000000-00-0 ..... Patriot Capital VLP . .| Redeemed Shr . . 12/14/2022 ..[. 11/27/2024 .. 0 .0 0. . 186,752 |..

000000-00-0 ..... Liberty Strategic Capital LP .| Redeemed Shr . . 01/30/2023 ..[. 12/12/2024 .. 0 .0 .0 ... 6,269 [..

000000-00-0 ..... GCG Investors VI LP Redeemed Shr ... . |- 06/15/2023 ..|. 02/15/2024 ..| 0. L0 L0 ... 333,679

000000-00-0 ..... ADG Acquisition LLC Redeemed Shr ... . |- 06/12/2023 ..|. 03/28/2024 .. 0. 0 0

000000-00-0 ..... Park Square Capital Partners V .. Redeemed Shr ... . 11/06/2023 ..[. 04/17/2024 .. 0. L0 L0

000000-00-0 ..... Cyprium SBIC | LP Redeemed Shr ... . |- 1070472023 ..|. 12/23/2024 .. 0. 0 0

000000-00-0 ..... Midwest Mezzanine Fund VII SBIC LP Redeemed Shr ... .. |- 03/04/2024 ..|. 09/16/2024 .. . 0. 0. .0 ]........... 408,337 . . 0. .

000000-00-0 ..... Intrepid Private Equity Fund I1 LP ........... Redeemed Shr ........oevvvvviiiiiiiiinnnn., . 04/24/2024 ..|. 12/31/2024 . |....... 672,282 |......eee [0 [V [0 [0 O [ PP, 672,282 |........... 672,282 | [0 [V [0 0
2599999. Joint Venture Interests - Other - Unaffiliated 80,444,322 0 0 0 0 0 0 80,444,322 106,455,773 0| 26,011,451 | 26,011,451 13,164,515
6099999. Total - Unaffiliated 81,288,562 (374,153) 0 0 0 (374,153) 0 80,914,409 107,416,024 0] 26,501,615 | 26,501,615 13,293,241
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 81,288,562 (374,153) 0 0 0 (374,153) 0 80,914,409 107,416,024 0] 26,501,615 | 26,501,615 13,293,241
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912810-EW-4 ..... UNITED STATES TREAS BDS LA e 390,206 [. 102.0430 |......ccvvvunnnns 306,129 |ovvveniiiiinnnn 300,000 |.eeevvunnniennnns 308,223 |...oveieiiennnn0 feeeeeen s (7,079) |0 [0 | 6.000 FA ... ....08/24/2010 ...|....02/15/2026 ...
912810-EW-4 ..... UNITED STATES TREAS BDS ... LA ... 23,314,779 . 102.0430 |... ....18,291,208 |.... ...17,925,000 |.. .. 18,416,343 |oieeiiii 0 e (422,952) |0 [0 6.000 FA ...... ....08/24/2010 ...|....02/15/2026 ...
912810-EZ-7 ..... UNITED STATES TREAS BDS ... LA ... 12,344,141 (. 105.1800 |... ....10,518,000 |.... .. 10,000,000 |.. ...10,373,085 |oieiiiinnnnnn0 o (163,629) [oveenccceennnnl0 o0 e 6.625 FA ... ....12/26/2007 ...|....02/15/2027 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... LA .. 7,026,911 . 105.0200 |.....ennnneenn 5,917,877 |.... n5,985,816 [.eeeeeennnnnenn0 e (97,011) [0 o0 e 6.125 N ... s ....06/08/2010 ...|....11/15/2027 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... LA . 105.0200 |... ....19,181,903 |.... ...19,240,049 |...ooiiiinnennn0 e (314,447) |0 o0 6.125 W ... 1,118,748 |....06/08/2010 ...|....11/15/2027 ...
912810-FT-0 ..... UNITED STATES TREAS BDS ... LA ...99.9020 |....coouunnnns 1,998,040 |.... e 2,855,379 o0 e (27,156) [0 [0 e 4.500 FA ...... ...05/04/2017 ...|....02/15/2036 ...
912810-0A-9 ..... UNITED STATES TREAS BDS ... LA . ...87.7310 |... ....20,178,130 |.... . ...25,102,563 |...eeeiiinnnnnnn0 e (120,738) el 0 o0 e 3.500 |......2.716 [FA ...... ....12/12/2017 ...|....02/15/2039 ...
912810-QT-8 ..... UNITED STATES TREAS BDS ... LA .... 31,980,469 |...80.5590 |... ....24,167,700 |.... ...30,000,000 |.. ...31,519,338 [ooeeeeeinienn0 e (70,089) [0 o0 e 3.125 ....11/16/2017 ...|....11/15/2041 ...
912810-QY-7 ..... UNITED STATES TREAS BDS LA . 22,218,750 |...74.8200 |. .14,964,000 |. 20,000,000 21,895,944 |.. . ....03/08/2021 ..
912810-SJ-8 ..... UNITED STATES TREAS BDS LA 500,149 |...62.0160 |. ..279,072 |. ..450,000 .494,516 |.. (1,435) | .. ....01/28/2021 ..
912810-SJ-8 ..... UNITED STATES TREAS BDS LA 11,725,711 |...62.0160 | ..6,542,688 |. 10,550,000 11,593,654 |.. .. (33,647) |. .....2.260 |.. ....01/28/2021 .. .
912810-80-2 ..... UNITED STATES TREAS BDS ... LA ...59.6990 |....cooeunnnns 8,954,850 |.... ...15,000,000 |.. ....9,300,908 245,939 [.ooeeeeiiieeen 0 0 s 1.125 ...11/04/2022 ...|....08/15/2040 ...
912828-2R-0 ..... UNITED STATES TREAS NTS ... LA ...95.0430 |... ....19,008,600 |.... 20,000,000 |.. ...19,933,127 28337 0 [0 2.250 ....10/24/2017 ...|....08/15/2027 ...
912828-M5-6 ..... UNITED STATES TREAS NTS ... LA ...98.2880 |...ccevnunnnns 7,863,040 |.... .8,000,000 |.. ....8,014,466 |.......eeeen0 |oeeeennn (16,526) [oeeeneeeennnnn0 [0 e 2.250 ....12/22/2016 ...|....11/15/2025 ...
912828-ZN-3 ... UNITED STATES TREAS NTS ... LA 917190 [ 5,961,735 |.... .6,500,000 |.. 6,382,423 [0 i 49,460 [0 [0 0.500 ....12/30/2021 ...|....04/30/2027 ...
912828-20-6 ..... UNITED STATES TREAS NTS ... LA ...82.0430 |... ....20,510,750 |.... 25,000,000 |.. ...20,558,083 |......ccevvueeni foeeeennnn 719,596 [oeeenieiennnnn0 [0 e 0.625 ....09/06/2023 ...|....05/15/2030 ...
912820-BL-4 ..... UNITED STATES TREAS NTS ... LA . ...82.5160 |..........n.nt 1,650,320 |.... .2,000,000 |.. 01,938,918 [0 9,404 L0 0 1.125 ....08/17/2021 ...|....02/15/2031 ...
91282C-BII-0 ..... UNITED STATES TREAS NTS ... LA . 12,744,063 |...95.5120 |... ....12,416,560 |.... 13,000,000 |.. 12,920,029 |oeniieeiiienn0 et 59,371 [0 [0 0.750 ...12/30/2021 ...|....04/30/2026 ...
912820-CV-1 ..... UNITED STATES TREAS NTS ... LA ...5,516,333 |...89.1800 |.............. 4,904,900 |.... .5,500,000 |.. 205,508,679 [.oeiiiiiinnnn0 i (2,321) feeeiinnl0 o0 e 1.125 ....08/31/2021 ...|....08/31/2028 ...
91282C-DG-3 . UNITED STATES TREAS NTS LA . 24,824,219 |...94.5270 |. .23,631,750 |. 25,000,000 24,933,513 |.. 10125 ... 11/22/2021 .. 10/31/2026 ...
912820-DJ-7 ... UNITED STATES TREAS NTS ... 1AL 3,730,430 [.. 81.7110 [.....ceuunnnn. 3,676,995 |.... .4,500,000 |.. ... 3,848,070 L. 81,689 [0 0 1.375 ...07/18/2023 ...|....11/15/2031 ...
0019999999. Subtotal - Bonds - U.S. Governments - 272,048,530 | XXX 230,924,247 262,625,000 260,573,096 (138,204) XXX XXX XXX
361790-HY-7 ..... GNMA GTD PASS THRU POOL MA7447 ... I L LA ...6,041,346 ...90.4500 |.............. 5,321,374 |.... .5,883,234 |.. ....6,019,124 e (7,851) [0 0 2.500 ....01/24/2022 ...|....07/20/2036 ...
361790-UN-6 ..... GNMA GTD PASS THRU POOL MA7797 4 1.A .. . 13,391,529 |...88.8210 |. 11,837,197 |. 13,326,977 13,381,261 |.. (3,705) | .2.000 |.. ....01/20/2022 .. 01/20/2037
361790-UX-4 ..... GNMA GTD PASS THRU POOL MA7798 4 1.4 .. 6,619,185 |...90.4510 |. .. 5,837,546 |. .6,453,806 6,593,863 .. (12,234) | .2.500 |.. ....01/20/2022 .. 01/20/2037
361790-YF-9 ..... GNMA GTD PASS THRU POOL MA7910 4 1.A .. . 11,451,046 |...90.4520 |. .10,396,727 |. 11,494,149 11,454,263 ....810 |. .2.500 |.. ....03/16/2022 .. 03/20/2037
36179X-5H-5 ..... [GNMA GTD PASS THRU POOL MA8948 |4 1.4 .. . 12,831,008 |...99.3450 |. .12,763,065 |. 12,847,157 12,830,782 .5.500 |.. ....07/17/2023 .. 06/20/2083 ...
36179Y-AS-3 ..... GNMA GTD PASS THRU POOL MA9017 |4 1.A .. . 12,919,306 |...99.3940 |. . 12,857,055 |. 12,935,476 12,918,985 |.. ......5.500 |.. ..07/17/20238 .. 07/20/2083 ...
36179Y-HS-6 ..... GNMA GTD PASS THRU POOL MA9241 ... I L LA .. 8,779,057 |...99.3320 |...euunnnnnnns 8,650,158 |.... D 0 /P /< T R | R R ¢ (+1+) ) AU | I RPN | ) RN 5.500 ... 12/14/2023 ...|....10/20/2053 ...
36200R-YA-4 ..... GNMA GTD PASS THRU POOL 570505 ... N LA . 104.1730 |... ....8,108 |.... e 1,832 [0 [ () o0 0 [ 6.500 ....02/20/2002 ...|....12/15/2031 ...
362008-TX-8 ..... GNMA GTD PASS THRU POOL 571266 ... I L LA . 103.3640 |... 2,944 ) 2,848 [0 0 [0 0 [ 6.500 ...03/15/2002 ... |....10/15/2031 ...
362020-LF-6 ..... GNMA GTD PASS THRU POOL 003026 ... N LA . 104.5310 |oeeeeeniieeeeenn 7,958 [ 7,609 | - T PN | I FOURURRR (<) i ARSI | ) FEURRRRRRPRRRRRN | B 7.000 ....03/07/2001 ...|....01/20/2031 ...
36202E-CC-1 ..... GNMA GTD PASS THRU POOL 003667 ... I L LA . 103.9280 |... 130,796 |0 e (266) |0 [0 6.500 ....03/20/2006 ...|....01/20/2035 ...
36202E-GS-2 ..... GNMA GTD PASS THRU POOL 003809 ... N LA . 101.8990 |... . reeernneeeeeenn I A70 |l 81,190 [0 8381 0 0 [ 6.500 ....08/21/2007 ...|....01/20/2036 ...
36202E-JZ-3 ..... [GNMA GTD PASS THRU POOL 003880 4 1.4 .. . 105.2270 |. 117,373 ). 113,263 |.. .6.500 |.. ....11/17/2008 .. 07/20/2036 ...
36202E-KD-0 ..... GNMA GTD PASS THRU POOL 003892 4 1.A .. . 102.8010 |. 80,133 | .. 79,723 |.. .7.000 |.. ....08/07/2007 .. 08/20/2036
36202E-M3-0 ..... GNMA GTD PASS THRU POOL 003978 4 1.4 .. . 102.8040 |. ..38,516 |.. .7.000 |.. ....09/24/2007 .. 04/20/2037
36202E-PC-7 . GNMA GTD PASS THRU POOL 004019 4 1.A .. . 103.0950 |. ..78,806 |.. .7.000 |.. ....09/12/2007 .. 08/20/2037
36202E-PN-3 ..... [GNMA GTD PASS THRU POOL 004029 4 1.4 .. . 105.2310 |. ..55,313 |.. ......6.500 |.. ....10/09/2007 .. 09/20/2037 ...
36202E-PP-8 ..... GNMA GTD PASS THRU POOL 004030 ... N LA L 102.7810 |oeeeeenieeeeennn 59,242 e 57,639 [ 58,976 0 e (78) [0 [0 7.000 ....10/11/2007 ...|....09/20/2037 ...
36202E-PZ-6 ..... GNMA GTD PASS THRU POOL 004040 ... I L LA .. 423,999 1. 106.3180 |...ccvvnnneennnn 414,449 |onnnnn 389,820 [ocnenn AT TAT 0 e (2,927) |0 [0 6.500 ...04/19/2010 ...|....10/20/2037 ...
36202E-RG-6 ..... GNMA GTD PASS THRU POOL 004087 ... N LA ... 97,183 1. 102.3720 |...cevvunieeennnn 93,801 foeeniiiinnnnn 91,628 |t 95,169 [0 e (188) |0 [0 7.000 ....05/20/2008 ...|....02/20/2038 ...
36208V-6T-7 ..... GNMA GTD PASS THRU POOL 462682 ... I L LA .. 61,844 1.102.9200 |........oveeennnn 61,211 | 59,474 059,967 vl 0 e (187) 0 0 6.500 ....03/28/2006 ...|....04/15/2028 ...
36241K-FV-5 ..... GNMA GTD PASS THRU POOL 781980 ... N LA . 104.7600 |............eee..375,010 |oueeneeennnnnn 357,970 |oeeiinnnnnnennnn 365,378 el 0 e (1,881) |0 o0 e 7.000 ...11/27/2006 ...|....12/15/2034 ...
36290U-F9-2 ... GNMA GTD PASS THRU POOL 617692 .......oovvvvvnnnvevevnnefone vennnnnns 4. 1AL . 103.7690 |...oeeveieeeennn 76,782 | 73,994 i 75,879 0 o (808) 0 0 ) 6.500 ...12/10/2007 ... |....09/15/2037 ...
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36290U-GE-0 ..... GNMA GTD PASS THRU POOL 617697 .........eevvvvnunnnnnne . 102.7750 , , 038 [ 0 |35 [0 0 7.000 |...... 4.477 ...10/18/2007 ... ....09/15/2037 ...
36290U-H4-1 ... GNMA GTD PASS THRU POOL 617751 ... . 104.3630 |... LI PO ( [+1:) T R | I AR | B MR 7.000 |...... 6.400 ...10/24/2007 ...|....10/15/2037 ...
36291Y-LP-0 ..... GNMA GTD PASS THRU POOL 642134 ... ...99.9320 |... O [ (129) [0 [0 7.000 |...... 6.546 ...10/18/2006 ...|....08/15/2036 ...
36294S-EF-0 ..... GNMA GTD PASS THRU POOL 658134 ... . 100.1640 |... LU PO ) R | I AP | B MR 7.000 |...... 6.557 ...01/18/2007 ... [....10/15/2036 ...
36204T-2P-9 ..... GNMA GTD PASS THRU POOL 659682 ... ...99.8710 |... O [ (268) [0 [0 7.000 |...... 6.560 ...01/17/2007 ... |....10/15/2036 ...
36294T-YE-Q ..... GNMA GTD PASS THRU POOL 659609 ... . ...99.9220 |... LI FORRPRPR () T R | N AP | B R 7.000 |...... 6.567 ...10/13/2006 ... |....08/15/2036 ...
36295A-DH-5 ..... GNMA GTD PASS THRU POOL 664404 ... .. 145,308 [. 102.4040 |... O [ 1) [0 [0 6.500 |...... 5.910 ...02/11/2008 ... |....10/15/2037 ...
36295H-R9-3 ...... GNMA GTD PASS THRU POOL 671112 ... . 17,990 . 103.9240 |... LU PO V(1) I R | I AR | B R 6.500 |...... 6.075 ... 11/13/2007 ... |....08/15/2037 ...
362950-PH-7 GNMA GTD PASS THRU POOL 677324 . 12,297 . 103.1080 |. .0 .6.500 |......6.029 ... 12/12/2008 .. 09/15/2038
362960-PX-1 . GNMA GTD PASS THRU POOL 698038 . 20,251 [. 103.4470 |. .0 .6.500 |...... 5.754 ...04/16/2009 .. 01/15/2039
36296T-ON-6 . GNMA GTD PASS THRU POOL 700761 . 102.7470 |. . 4,643 .0 ......6.500 |... (11.200), ...12/10/2008 .. 10/15/2038 ...
36296U-NG-1 ... GNMA GTD PASS THRU POOL 701591 ... . 102.7280 |... ...79,188 |.. LI PO ( () T R | I AR | B R 6.500 |...... 5.827 ...03/25/2009 ... |....01/15/2039 ...
36296X-E4-2 ..... GNMA GTD PASS THRU POOL 704055 ... . 102.3370 |... . 114,076 |.. O [ (164) [0 [0 6.500 |...... 5.905 ...03/10/2009 ... [....11/15/2038 ...
36296X-GG-3 ..... GNMA GTD PASS THRU POOL 704099 ... . 103.3640 |... O e 279 0 [0 6.500 |...... 5.070 ...03/17/2009 ... |....12/15/2038 ...
38379X-X0-8 ..... GNMA 16 101 LN ... .. 86.7070 |... O [ 788 0 [0 3.000 |...... 2.663 ...08/15/2016 ... |....07/20/2046 ...
38379X-XR-6 ..... GNMA 16 101 QM ... ...87.7480 [...eevvvnnnnnn 3,841,748 |.... O e (4577) [0 [0 e 3.000 |...... 2.698 ...08/19/2016 ... |....05/20/2046 ...
38384B-BR-1 ..... GNMA 2023-81 LA .. ...98.7580 [...evvvvnnnns 3,641,414 |.... O [ 14811 [0 [0 5.000 |...... 6.157 ...06/07/2024 ...|....06/20/20862 ...
38384E-YL-3 ..... GNMA 2023-131 KV . . 101.6620 |.............. 1,859,238 |.... .... 1,856,693 LI PO £y I R | I AN | B R 6.000 |...... 4.858 .. 1271772024 ... |....07/20/2034 ...
38384F-AQ-5 ..... GNMA 2023-167 WV ... . 102.9150 [ovvvvvivnnnns 2,121,203 |.... ....2,102,482 O [ (B1) [0 [0 6.000 |...... 5.346 ....12/13/2024 ... |....10/20/2034 ...
38384K-DD-0 . GNMA 2024-19 CD .. A ...99.7970 |. .. 1,206,048 |. .1,205,580 |.. .0 .5.500 |......5.277 ...04/03/2024 .. 08/20/2048
38384U-GX-1 ..... GNMA 2024-108 PC . A ...97.1310 |. ..4,788,047 |. .4,910,538 |.. .0 .4.500 |......4.582 ...09/16/2024 .. 06/20/2063
38384U-QM-4 . GNMA 2024-132 DB . A ...98.6610 |. .. 1,870,348 |. 1,901,785 |.. .0 .5.000 |......4.723 ...00/12/2024 .. 09/20/2052
38384U-UF-4 . GNMA 2024-127 VE . A ...98.2080 |. .. 6,144,533 | .6,411,818 |.. .0 .5.500 |......4.614 ...09/13/2024 .. 05/20/2035 ...
38384V-MN-4 . GNMA 2024-125 H .. A ...96.3410 |. ..6,724,619 |. .6,980,047 .6,863,237 |.. .0 ......4.500 |......5.303 ...10/30/2024 .. 10/20/2051 ...
38384W-4H-5 ... GNMA 2024-171 M8 ... A ...95.3950 [...evviiiinnns 2,842,674 |.... .2,979,904 |.. .... 2,849,523 O [ 3132 0 [0 4.000 |...... 5.242 ...10/30/2024 ... |....02/20/2051 ...
38384X-0E-6 ..... GNMA 2024-171 MB ... A ...98.9550 [....eevvennnns 3,028,637 |.... .3,970,141 |.. .... 3,930,342 O [ 832 0 [0 e 5.000 |...... 5.208 ...10/29/2024 ... |....04/20/2051 ...
38384Y-MS-7 ..... GNVA 2024-160 AJ ... e |4 A . ...96.9820 |..........n... 1,873,068 |.... 1,931,353 |.. ... 1,877,302 O [ 1328 [0 [0 4.500 |...... 5.344 ...10/29/2024 ... |....01/20/2082 ...
38384Y-PY-1 ..... GNMA 2024-160 GA ....oooeeeeeeiieiiiiiiiiiiieiiiiiieeeseees e e [ e I RO 1A i, 1,902,520 |...98.5930 |.............. 1,905,441 [......eeeee 1,932,642 ...t 1,903,051 [....evvvvnnnnenes 0 | 582 [0 0 e, 5.000 |...... 5.398 ...10/29/2024 ... |....06/20/2053 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 119,671,177 | XXX 113,881,428 119,246,506 119,506, 354 0 (31,564) 0 0 XXX XXX XXX 420,163 3,533,984 XXX XXX
0109999999. Total - U.S. Government Bonds 391,719,707 | XXX 344,805,675 381,871,506 380,079,450 0 (169, 768) 0 0 XXX XXX XXX 2,283,529 10,896,381 XXX XXX
110709-0L-3 ..... BRITISH COLUMBIA PROV CDA BD ... A...... .|.1.BFE ..|... .... 31,973,220 [. 101.8870 |... ....25,573,637 |.... 25,100,000 |.. ...25,739,875 [0 | (598,125) [0 Joeeeiiiiinl0 |l 6.500 . 3.968 [JJ ....... ... 752,308 |... 1,631,500 [....01/07/2015 ...|....01/15/2026 ...
458182-BV-3 ..... INTER AMERICAN DEV BANK D...... eveeeeees | LAFE Ll ... 11,309,180 [. 101.1270 |.............. 9,101,430 |.... .9,000,000 |.. ....9,092,964 |........e0eeen0 |l (198,586) [oonnneeeeennnn0 o0 000007000 . 4.670 | D ....... .... 28,000 |... ..630,000 |....04/19/2010 ... [....06/15/2025 ...
458180-AD-1 ..... INTER AMERICAN DEV BANK Devevee | coveeenns LTAFE L 25,026,660 [. 104.5030 |............. 20,900,600 |............. 20,000,000 |[............. 21,003,930 |.................0 [........(365,292) |......ooeeeee0 fonniiiniinnnnnnn 0 ] 6.750 ... 4.629 [JJ oooveen fonnnnnnnen, 622,500 |........... 1,350,000 |....12/07/2011 ...|....07/15/2027 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 68,309,060 [ XXX 55,575,667 54,100,000 55,836,769 0 (1,157,003) 0 0 [ XXX XXX XXX 1,402,803 3,611,500 XXX XXX
0309999999. Total - All Other Government Bonds 68,309,060 | XXX 55,575,667 54,100,000 55,836,769 0 (1,157,003) 0 0 XXX XXX XXX 1,402,803 3,611,500 XXX XXX
13063D-L3-0 ..... CALIFORNIA ST TAXABLE REF BID GRP A GO .....ovvvvvvns foun ne L 1CFE Lo 10,183,000 |...88.7840 |[.............. 8,878,400 |............ 10,000,000 |............. 10,113,248 |oovvvvvveneennnnn0 [ (22,692) |0 feniiiiiiinnnnnnl0 102,000 ... 1.750 | AO ...... 200,000 |....11/10/2021 ...]....10/01/2029 ...
13063D-WA-2 ..... CALIFORNIA ST VAR PURP GO . .. 1.CFE ..|... ...78.0510 [...eevvrnnnnes 3,902,550 |.... .5,000,000 |.. .5,209,430 [oeeiiiiiiinn0 | (33,275) [0 00000030000 . 2.230 [MN ...... ..150,000 |....09/04/2020 ... |....11/01/2050 ...
20772J-K3-5 ... CONNECTICUT ST SER E GO ... .. 1.DFE ..|... . 100.8600 |.......oennnn. 5,043,000 |.... .5,000,000 |.. +...5,063,203 [0 | (89,212) [0 00000050000 3.140 [FA ...... ..250,000 |....05/09/2017 ... |....08/01/2030 ...
341150-58-2 ..... FLORIDA ST REF DEPT TRANSN RIGHT OF WAY UNLTD GO |..CF.. .. 1T.AFE ... . 100.7430 [..eevvvvnnnnes 5,938,800 |.... .5,895,000 |.. ....6,028,087 [....oeeniinnnnnn0 | (35,302) [evveviiiiiiinnnnd0 Joeeiiiiiiiinl0 |l 40000 . 3.311 ...08/06/2018 ...|[....07/01/2038 ...
341530-NL-6 ..... FLORIDA ST BRD ED PUB CAP OUTLAY SER B GO ...........|.. ... .. 1.AFE ..|... . 101.8170 |..ocevvnnnnnns 3,079,964 |.... 203,095,675 [oooveeiiiinnnnnn0 i (19,265) [0 o0 042000 . 3.2M1 ...08/06/2018 ...[....06/01/2035 ...
373385-AT-0 ..... GEORGIA ST SER A 2 GO .. 1T.AFE ... . 101.1740 [.eevveeeneee 5,058,700 |.... .5,107,263 [o.eeniiiiiin0 | (49,269) [oeeeeiiiiiiinnnn0 Jeeiiil0 |l l40000 2.930 ...07/06/2017 ...|....02/01/2035 ...
373385-Bl-2 . GEORGIA ST TAXABLE SER B GO . 1.AFE .. ...94.3940 |. .. 3,851,275 |. .4,080,000 |.. .2.920 ...06/21/2017 .. 02/01/2029 ...
373385-DK-6 . GEORGIA ST TAXABLE SER B GO . 1AFE . ...95.3030 |. ..6,995,240 |. .7,340,000 .7,264,827 |.. ......3.808 ...11/09/2018 .. 07/01/2030 ...
373385-DL4 ..... GEORGIA ST TAXABLE SER B GO ... L 1AFE ... ...94.3640 |... .... 15,056,776 |.... 15,955,000 |.. ...15,852,695 [.......ooeeeeeen0 oo 13,64 [0 0000008650 3.762 ...10/04/2018 ...|....07/01/2031 ...
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419792-RX-6 ..... HAWATT ST GO vvvviieeceviieeeeeeiie e eeeeeens oo ven | s 2 i L 1CFE o 5,409,800 |. 100.5090 |.............. 5,025,450 |.....cevnnnnns 5,000,000 |.eeevunninnns 5,108,266 |........cooveeenn0 Jovennnen (44,192) [0 Jveeiiennnnl0 s 4.000 |...... 3.080 [MN ..ooee [orriiiiiinns 33,333 [ooiiiiiiinnns 200,000 |....06/26/2017 ...|....05/01/2037 ...
419792-11X-0 ..... HAWAIL ST SER FT GO 2 ... .. 1.CFE ..|... . 101.0190 |... ....10,101,900 |.... .. 10,000,000 |.. ...10,198,166 |.....ccevvveenenn foeeeennn (61,847) |0 [0 e 4.000 |...... 3.301 [ ....... ..400,000 |....02/13/2018 ...|....01/01/2037 ...
882723-4R-7 ..... TEXAS ST TRAN COMM HIGHWAY SER A GO .. 2. .. 1.AFE ..|... . 101.990 |......oonnnnns 1,019,960 |[.... 1,026,168 |enneiiiiinnn0 o (20,312) L0 o0 e 5.000 |...... 2.851 (A0 ...... .. 50,000 |....11/14/2016 ...|....04/01/2033 ...
882723-62-7 ..... TEXAS ST REF TRANSPTN COMMN MOBILITY GO ... 2 ... .. 1.AFE ..|... . 104.4770 |..ccovnnnnnnns 3,656,695 |.... 03,692,757 o0 e (66,449) |0 [0 e 5.000 |...... 2.900 [AO ...... ....08/17/2017 ...|....10/01/2031 ...
882723-7A-1 ..... TEXAS ST REF TRANSPTN COMMN MOBILITY GO ... 2. .. 1.AFE ..|... . 104.3710 |oooevvennnnnns 5,218,550 |.... 05,265,320 [oeniiiiinnnnnn0 e (91,342) L0 0 5.000 |...... 2.974 (A0 ...... ....03/06/2017 ...|....10/01/2032 ...
93974D-SS-8 ..... WASHINGTON ST SER 2016 A GO .... 2 ... .. 1.BFE ..|... . 100.8080 |...ccvvvunnnns 5,040,400 |.... +...5,068,040 |......ccevnnnnnnn foeeeenn (114,445) |0 [0 e 5.000 |...... 2.630 [FA ...... ...05/31/2017 ...|....08/01/2035 ...
93974D-YN-2 ... WASHINGTON ST SER 2017 A GO .... 2. .. 1.B FE ..|... . 102.1400 |......oeennnns 3,064,200 |.... s .. 3,107,127 [0 e (65,412) [0 [0 5.000 |...... 2.680 |FA ...... ....11/07/2016 ...|....08/01/2037 ...
93974D-YP-7 ... WASHINGTON ST SER 2017 A GO ...oeevvvveneeeeennnnnneeenefons von [ nnnnes 2 teeeennns .. 1.BFE .. . 102.0630 [....cevvnnnnns 5,103,150 |ueueeeeennnn 5,000,000 |.eeveunneannns 5,176,971 [0 el (108,032) [0 il 0 [ 5.000 |...... 2.700 |FA ...... ...11/03/2016 ...|....08/01/2038 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 105,819,857 | XXX 96,034,010 98,795,000 100,447,243 0 (795,335) 0 0 XXX XXX XXX 1,486,339 3,847,534 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 105,819,857 | XXX 96,034,010 98,795,000 100,447,243 0 (795,335) 0 0 [ XXX XXX XXX 1,486,339 3,847,534 XXX XXX
05914F-08-6 ..... BALTIMORE CNTY MD GO .... 2 ... .. 1.AFE ..|... . 101.5620 |....ccoennnnnt 5,078,100 |.... 25,120,835 [oiieeieiienn0 e (35,762) [0 e l0 0240000 . 3.190 [MS ...... .... 66,667 |... ..200,000 |....03/05/2018 ...|....03/01/2034 ...
05914F-09-4 ..... BALTIMORE CNTY MD GO .... 2. .. 1.AFE ..|... . 101.1400 |......oeennnns 2,022,800 |.... ... 2,046,521 [oooeeeiiiiiennn0 e (13,761) [0 oeiiieinnl0 02042000 . 3.220 .... 26,667 |... ....03/06/2018 ...|....03/01/2035 ...
199492-T0-2 ..... COLUMBUS OH REF SER 2017A GO 2 ... .. 1.AFE ..|... L 101.7190 |ooeeeennnnnnns 3,763,608 |.... 3,793,582 o0 e (39,785) [0 el 0 12240000 - 2.830 .... 37,000 |... ....02/06/2018 ...|....04/01/2031 ...
235308-IA-7 ..... [DALLAS TX INDPT SCH DIST UNLTD TAX 2016 A GO 2 1AFE .. . 100.2190 |. ..2,004,380 |. .2,005,903 |.. .2.530 . 37,778 ....03/20/2017 .. 02/15/2027
35880C-XJ-8 ..... FRISCO TX SCH DIST SER 2017 GO 2 1AFE .. . 101.1530 |. ..4,046,120 |. . 4,105,483 |.. L2.712 . 60,444 ....08/01/2017 .. 08/15/2031
35880C-XN-9 . FRISCO TX SCH DIST SER 2017 GO 2 1AFE .. . 100.5080 |. .. 5,025,400 |. .5,098,982 |.. . ......3.028 . 75,556 ....07/19/2017 .. 08/15/2035 ...
35880C-XP-4 ..... FRISCO TX SCH DIST SER 2017 GO ... 2 ... .. 1.AFE ..|... . 100.3790 |...cevnnnnnnns 4,065,350 |.... 413,349 [0 e (28,443) [0 k0 11140000 - 3.230 .... 61,200 ... ...07/05/2018 ...|....08/15/2036 ...
438670-4C-2 ..... HONOLULU HI CITY & CNTY SER A GO ... .. CF.. 2. .. 1.CFE ..|... . 100.7000 |......ceunnnns 4,476,115 |.... ... 4,539,310 [oooeeeiiiinnnnnn0 oeeennnn (51,986) [0 o0 1040000 . 2.748 Loon 44,450 ... ....10/31/2016 ...|....10/01/2034 ...
49474F-PJ-3 ... KING CNTY WA SER E GO 2 ... .. 1.AFE ..|... . 100.2170 |..ceevvnnnnnns 8,017,360 |.... ....8,070,912 O e (75,351) [0 e l0 02224000 |- 3.010 .... 26,667 |... ....07/14/2017 ...|....12/01/2035 ...
517845-KJ-1 ..... LAS VEGAS VLY NV WTR DIST REF SER C GO .... 2. .. 1.B FE ..|... L. 756110 |oooeeennnnnnns 2,710,654 |.... ... 3,569,252 O i 1,102 L0 [0 00022.000 |- 2.040 ...5,975 |... ....07/08/2020 ...|....06/01/2037 ...
517845-KK-8 ..... LAS VEGAS VLY NV WTR DIST REF SER C GO .... .. CF.. 2 ... .. 1.BFE ..|... L. 73.9250 |...coiininnnns 2,332,334 |.... ... 3,125,491 O e 1,887 |0 0 )002.2.000 - 2.080 | ....... ...5,258 |... ...07/08/2020 ...|....06/01/2038 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 48,172,794 | XXX 43,542,216 45,589,620 0 XXX XXX 447,662 1,682,600 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 48,172,794 [ XXX 43,542,216 45,589,620 0 (382,713) 0 0 XXX XXX XXX 447,662 1,682,600 XXX XXX
CENTRAL PUGET SOUND TRANSIT AUTH SALES TAX REFUND
15504R-GF-0 ..... REV e e [ e 1.B FE . .. 5,688,100 |. 101.5910 |..ceuennnnnees 5,079,550 |.... ....5,074,863 |....oeeeeennnnn0 [ (87,545) |vvveeeeeeennn0 [0 e 5.000 |...... 3.160 ... 41,667 |... ..250,000 |....03/21/2017 ...|....11/01/2036 ...
235241-1F-9 ..... DALLAS TX AREA RAPID TRANSIT TAXABLE SER A REV ....[... ... ...95.2080 |.....counnnnns 4,764,900 |.... ....5,683,031 [.cooeiiiinnnnnn0 [ (KRS DTN PO | Y RPN | ) AR 4.000 |...... 1.884 .... 16,667 |... ..200,000 |....11/10/2021 ...|....12/01/2031 ...
3130A3-5M-2 ..... FEDERAL HOME LN BKS .. ...96.0830 |...ccevnnnnnns 4,804,150 |.... .. 5,214,314 [0 e (42,425) |0 [0 e 3.500 |...... 2.521 ... 52,014 |... .. 175,000 |....05/23/2016 ...|....09/14/2029 ...
3130AH-MZ-3 ..... FEDERAL HOME LN BKS .. ... 74.0340 |.....oounnnnns 7,408,400 |.... .. 10,000,000 |.. ...10,837,527 .vvvvviiiinnnnn0 s (-T2 15 N PO | Y PPN | ) AR 2.500 |...... 1.855 .... 15,278 |... ..250,000 |....06/15/2020 ...|....12/09/2039 ...
3130AL-5U-4 ..... FEDERAL HOME LN BKS .. ...73.6960 |....covnunnnns 5,527,200 |.... .7,500,000 |.. ... 7,492,689 PPN Y A< N (SRR | R IO | B S 2.000 |...... 2.010 .... 52,083 ... .. 150,000 |....02/19/2021 ...|....02/26/2036 ...
3130A0-YA-5 ..... FEDERAL HOME LN BKS .. ...95.5840 |.......uunnnns 3,206,843 |.... B T 51300V R | N RN | I AU | B RPN | ) RN 2.250 |...... 2.250 .... 26,630 ... ... 75,488 |....02/11/2022 ...|....02/24/2027 ...
3130AR-2K-6 FEDERAL HOME LN BKS .. .. 8,000,000 |...93.1190 |.eeeunnnnenns 7,449,520 |.... ....8,000,000 PPN | B FRPRRRROR | R I 2.700 |...... 2.700 ... 76,800 |... ..216,000 |....02/15/2022 ...|....02/23/2029 ...
31331H-28-5 ..... [FEDERAL FARM CR BKS 3,805,890 |. 101.7670 |. .. 3,053,010 |. . 3,047,430 |.. ..(65,867) |. .6.890 |[......4.547 . 62,584 ....04/20/2009 .. 09/12/2025 ...
3133EH-7K-3 ..... [FEDERAL FARM CR BKS ...88.9650 |. .. 4,448,250 |. .5,000,000 . 4,869,404 |.. 13,812 |. .3.130 |[...... 3.505 . 70,425 ....09/05/2018 .. 01/19/2033
3133EL-XE-9 ..... [FEDERAL FARM CR BKS ...70.2890 |. .. 3,514,450 |. .5,000,000 .5,000,000 |.. .0 2,440 |......2.440 . 23,044 ....04/16/2020 .. 04/23/2040
3133EM-RN-4 . FEDERAL FARM CR BKS ...67.8570 |. .. 5,428,560 |. .8,000,000 7,999,881 |.. .2.340 |......2.340 . 65,520 ....02/17/2021 .. 02/25/2041
3133EM-$8-6 ..... FEDERAL FARM CR BKS ...79.6510 |. .. 5,575,570 |. .7,000,000 |.. ......2.000 |......2.000 . 64,944 ....07/08/2021 .. 07/14/2033 ...
3133EM-VE-9 ..... FEDERAL FARM CR BKS .. ... 72.1440 |... ....18,036,000 |.... . 24,974,105 [oieeiieiieen0 i 1,226 [0 [0 e 2.740 |...... 2.748 171,250 ... ...05/07/2021 ...|....04/01/2041 ...
3133MA-WE-5 ..... FEDERAL HOME LN BKS .. . 111.9410 |... .... 13,992,625 |.... 12,500,000 |.. ...13,675,894 |.....oooevnnnnnl0 [ (196,928) [oenenccceennnnl0 o0 e 71425 |...... 5.018 ... 336,458 |... ....08/31/2009 ...|....02/15/2030 ...
3133XG-6E-9 ..... FEDERAL HOME LN BKS .. . 101.9860 |...ccevvnnnnnn 8,699,406 |.... .8,530,000 |.. ...8,650,918 |.oeieiiiien 0 e (79,118) [0 [0 e 5.750 |...... 4.723 .... 25,886 |... . 490, ....07/16/2010 ...|....06/12/2026 ...
3134A3-U4-6 ..... FEDERAL HOME LN MTG CORP .. . . 110.0620 |... ....23,113,020 |.... 21,000,000 |.. ... 22,864,527 |ooveeeiiinnnnn0 e (347,694) |0 o0 6.750 |...... 4.626 L A17,375 ... 1,417,500 |....08/04/2010 ... |....09/15/2029 ...
31359M-EU-3 ... FEDERAL NATL MTG ASSN .. 7,010,685 |. 107.3700 |.............. 5,905,350 |.... .5,500,000 |.. 6,020,196 |....oeeeennnnennn0 [oeeeenn(107,265) [oeeeeeeeeeeenl0 o0 e 6.250 |...... 3.876 |IN ...... ... 43,924 |... ....11/14/2013 ...|....05/15/2029 ...
31364B-EP-1 ..... FEDERAL NATL MTG ASSN MTN ... ...5,313,000 |. 101.2320 |..eevunnnnnnns 4,049,280 |.... .... 4,085,545 JLON IR ( (/DN N | I RPN | ) AN 7.020 |...... IRV [N ) R 6,240 |... . ....12/16/2013 ...|....06/23/2025 ...
31364C-CC-0 ... FEDERAL NATL MTG ASSN MTN ... .. 6,588,000 |. 103.6320 |...eeuunnnnenn 5,181,600 |.... . ....5,178,128 0 [ (127,648) |0 [0 e 7125 |...... 4.334 | A0 ...... .... 60,365 |... .. 356,250 |....06/21/2010 ...|....04/30/2026 ...
31364F-KW-0 ..... FEDERAL NATL MTG ASSN .......oovvevivvnnnnnnniennnnnnnnnes foon woe fevneees | wvveeeeens [ 1B FE L ]iiiininnnns 17,637,230 |. 105.5690 |............. 15,830,072 |............. 14,995,000 |............. 15,590,826 [....cevvunnnnnnns 0 f.......(182,435) |..ccvvennnnnnnnn0 foiiiiiinnnn 0 s 6.320 |...... 4.866 D ..oeeen oennniiiiinns 28,957 |iiivennnnnnns 947,684 |....09/03/2009 ... |....12/20/2027 ...
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KENTUCKY ST HSG CORP TAXABLE REV .........covvviiivnnnn .. LLAFE e 1,668,133 [...93.9740 [.....cceee 1,494,187 | 1,590,000 |..cevvvunnnnns 1,504,938 |..oooovvvvnennnn0 oeeiinnnn (9,667) |oveeeeeiinnnnl0 o0 e 3.499 |...... 2.869 [JJ ooooies ooviiinnenn 27,817 e 55,634 |....08/03/2016 ...|....07/01/2031 ...
LOUISIANA ST PUB FACS AUTH PJ SER B REV ............. |- TAFE L .. 6,141,806 |. 102.2430 |....eennnneeen 5,137,711 |.... .5,025,000 |.. ....5,169,868 |.......ccevueeenn0 |oeeeen. (101,664) [oeeeneeeennnnnl0 [0 e 5.500 |...... 3.330 [MN ...... ....00/24/2013 ...|....05/15/2027 ...
MASSACHUSETTS ST SCH BLDG AUTH TAXABLE REV SER C . 1B FE ..|.. .. 7,961,720 |...74.1300 [...cooveeeen 5,878,509 |.... .7,930,000 [.. 007,948,826 o0 [ (3,220) [0 o0 [ 2.950 |...... 2.902 [N ... ...10/09/2020 ... |....05/15/2043 ...
NEW YORK CITY NY TRANSTL TAXABLE FIN AUTH SER E 2
REV L AFE e 9,937,450 |...99.8540 [........ceenn 9,985,400 |............ 10,000,000 |.............. 9,999,078 |...evvvvvnnnnnn0 foeiiiinnnns (-7 R | B EN [V P 2.650 |...... 2731 [FA s v 110,417 |, 265,000 |....04/28/2016 ...|....02/01/2025 ...
NEW YORK CITY NY TRANSTL TAXABLE FIN AUTH SER A
REV ©ovoveeeeceee ettt en e n e AAFE e 2,735,115 |...99.2770 [...coovenee. 2,625,877 oeverennnnn. 2,645,000 [..vovoveennne 2,651,345 [overerereeenn0 v (10,711) o0 o0 [n3.160 | 2.740 [FA ovees oo 34,826 |, 83,562 |....04/27/2016 ...|....08/01/2025 ...
NEW YORK CITY NY TRANSTL TAXABLE FIN AUTH SER D
REV L AFE e 4,176,962 |...81.5860 |.............. 3,251,202 |...covvnnnnnns 3,985,000 |....ccvvunnnns 4,104,480 |[.....covvveeeennn0 Jovennnen (19,165) [0 Joveeineeeeennnl0 fll.2.500 e 1953 [MN ..oe Jovvennnnnnnn. 16,604 [ 99,625 |....02/09/2021 ...|....11/01/2033 ...
NEW YORK CITY NY TRANSTL TAXABLE FIN AUTH SER E
REV LLAFE L 12,122,192 |...77.3560 |.......oennnnt 9,851,287 |ouvuunnnnnnnn 12,735,000 |.oeevvrennnns 12,282,233 [ooeviviinnnnnl0 e 43,967 o0 fneiiiiinnl0000022.020 . 2459 |FA L [ 107,186 | 257,247 |....03/24/2021 ...|....02/01/2034 ...
NEW YORK ST DORM AUTH PERSONAL INCOME TAX REV ..... L ABFE | 5,639,409 |. 100.9210 |....ceeeeennn 5,046,050 [o.eueeeeennnnn 5,000,000 |eeveunnnnns 5,081,397 [.ooeeeennieeeen0 e (113,082) [0 Jeeeiieeeeeennn0 fe.205.000 ... 2.650 [MS ... |oeeernineeeen 73,611 | 250,000 |....10/15/2019 ...|....03/15/2036 ...
NEW YORK ST DORM AUTH PERS INCOME TAX REV UNREFUND
................................................................. ..1.BFE ..|...............5,412,580 |. 100.2180 |.............. 5,010,900 |..............5,000,000 |..............5,011,024 ......3.130 ....05/01/2020 ...|....02/15/2034 ...
OHIO ST WTR DEV AUTH SER A REV | TAFE L 7,016,870 [. 102.3930 [.....ccevvenen 6,041,187 |.... +...6,095,570 [.ooeeriinnnnnnn0 e (133,893) [0 o0 00005.000 . 2.600 ....07/07/2017 ...|....12/01/2033 ...
SAN ANTONIO TX ELEC & GAS 2016 REFUND REV ... .. 1.DFE ..|... ...6,318,992 |. 102.7940 |.....eenneeee. 5,499,479 |.... ....5,531,760 0 [eeeennn(110,833) [oveeeeeeeeeen0 o0 002225000 |- 2.790 ....03/14/2017 ...|....02/01/2029 ...
SAN ANTONIO TX ELEC & GAS TAXABLE REV .. veo |- 1.DFE ..)... .. 5,000,000 |...74.4320 |.....ennnnnnnn 3,721,600 |.... ....5,000,000 O 0 0 [0 000002.875 | 2.875 ....10/21/2020 ...|....02/01/2040 ...
TENNESSEE VALLEY AUTH PWR BD e LA .. 6,112,400 |. 101.9520 |..ceeennnnnees 5,097,600 |.... ....5,078,853 O e (91,121 0 e l0 el 62750 | 4.786 ...04/23/2009 ...|[....11/01/2025 ...
TEXAS ST ASM UNIV SYS BRD TAXABLE SER A REV 1AFE L) ...2,549,500 |...96.7970 |......ovnnnnnn 2,419,925 |.... .... 2,507,522 O e (5,383) 0 [0 000002.916 | 2.690 ....04/26/2016 ...|....05/15/2027 ...
TEXAS ST ASM UNIV SYS BRD TAXABLE SER D REV |- TAFE L .. 2,047,660 |...92.1540 |...eennnnnnns 1,843,080 |.... ....2,007,388 O e (5,243) [0 o0 el 2,958 | 2.681 ....07/07/2016 ...|....05/15/2030 ...
UNIV OF MA BLDG AUTH TAXABLE SER 3 REV ....... .. 1.CFE ..|... . 11,426,700 |...80.5290 |....oennnnnnns 8,858,190 |.... . ...11,226,629 JLO R 1 1Y) N R N RPN | ) SR I 73 AN 2.973 ....02/11/2020 ...|....11/01/2040 ...
VIRGINIA COMMONWEALTH TRANSN BRD TRANSN REV .1.BFE .. 7,175,901 |. 101.3490 |. ..6,901,867 |. .6,810,000 .6,949,741 |.. .0 ... 3.350 ....08/06/2018 .. 05/15/2037 ...
VIRGINIA ST PUB BLDG AUTH PUB FACS REV REF SER A . 2 1.BFE ..|.. 4,783,500 |. 101.2600 |.............. 4,556,700 |.... .4,500,000 |. .... 4,609,989 0 ... (28,507) |eeeneeeiiennnn0 o0 )...004.000 .l 3.271 ...04/19/2018 ...|....08/01/2035 ...
Subtotal - Bonds - U.S. Special Revenue 297,530,431 | XXX 248,283,507 270,350,000 277,444,919 0 XXX XXX XXX
FHLMC 30 YR GOLD PC GRP POOL GO1741 A . 103.4030 |... ...82,120 |.... LT9,417 . O e 188 0 [0 0006500 |- 5.529 ....03/18/2005 ...|....10/01/2034 ...
FHLMC 30 YR GOLD PC GRP POOL GO1533 .. A . 101.5860 |. .0 .5.289 ....02/03/2005 .. 03/01/2033
FHLMC 30 YR GOLD PC GRP POOL C62770 .. A . 103.8080 |. .0 .3.32% ....07/08/2005 .. 01/01/2032 ...
FHLMC 30 YR GOLD PC GRP POOL C63291 .. A . 102.9290 |. .0 ......5.668 ....03/16/2005 .. 01/01/2032 ...
FHLMC 30 YR GOLD PC GRP POOL A45750 A . 103.7240 |... LI R (05 AR N RPN | I RO 1[04 I AN 6.175 ...09/13/2005 ... |....10/01/2031 ...
FHLMC 30 YR GOLD PC GRP POOL A58841 A . 103.7240 |... O e (822) 0 feeeiiieeeel0.22227.000 |- 6.544 ....05/10/2007 ...|....03/01/2037 ...
FHLMC 30 YR GOLD PC GRP POOL G02422 A . 103.8440 |... O 102 L0 feiiienl0 0006000 |- 4.522 ....10/14/2009 ...|....12/01/2036 ...
FHLMC 30 YR GOLD PC GRP POOL G03403 A . 103.3170 |... O i n 20 o0 e l0 el 62500 |- 5.146 ....02/08/2010 ...|....10/01/2037 ...
FHLMC 30 YR GOLD PC GRP POOL GO3600 A . 106.0950 |... . .. O e 40 o0 [0 000027.000 |- 6.332 ....10/29/2008 ...|....11/01/2037 ...
FHLMC 30 YR GOLD PC GRP POOL G05520 A . 102.6290 |... ...88,866 |.. JLO I AU ( 12 FORRPRRRRt | R AP | ) SO - 1841 I AU 5.187 ....01/22/2010 ...|....01/01/2039 ...
FHLMC 30 YR GOLD PC GRP POOL G05580 A . 102.3060 |... ...57,128 |.. O e (2) [0 [0 0006500 |- 5.228 ....09/09/2009 ...|....04/01/2039 ...
FHLMC 30 YR GOLD PC GRP POOL GO7266 A ...93.7390 |... 01,019,742 |.. O e (2,875) [0 o l0 002224000 |- 3.166 ....10/07/2014 ...|....12/01/2042 ...
. |FHLMC 30 YR GOLD PC GRP POOL GO8779 .. A ...89.8380 |. .4,076,152 .0 .3.433 ....09/18/2018 .. 09/01/2047
FHLMC 30 YR GOLD PC GRP POOL G08784 .. A ...89.9260 |. . 1,140,619 .0 .3.310 ....05/16/2018 .. 10/01/2047
FHLMC 30 YR GOLD PC GRP POOL GO8791 .. A .. 86.6770 |. . 1,783,260 .0 ......3.090 ....01/17/2018 .. 12/01/2047 ...
FHLMC 30 YR GOLD PC GRP POOL G08804 A ...89.8350 |... ... 818,148 |.. 815,847 O e 18 0 [0 0022282500 |- 3.550 ...06/18/2018 ...|....03/01/2048 ...
FHLMC 30 YR GOLD PC GRP POOL G08823 A ...89.8340 |... .. 424,503 |.. L4244 O e (O 0 [0 000232500 |- 3.513 ...01/29/2019 ... |....07/01/2048 ...
FHLMC 30 YR GOLD PC GRP POOL G08011 A . 103.1550 |... ...58,957 |.. JLOJ AU (145 AR | R AP | I SO o 1Y 1[40 I AU 5.297 ....10/07/2004 ...|....09/01/2034 ...
FHLMC 30 YR GOLD PC GRP POOL G08537 A ...88.2330 |... .1,885,044 |.. O v 1,139 0 fiil00002223.000 |- 3.336 ....07/23/2013 ...|....07/01/2043 ...
FHLMC 30 YR GOLD PC GRP POOL G08538 A ...91.0320 |... 1,629,511 |.. O e 402 o0 e l0 0022082500 |- 3.644 ....08/20/2013 ...|....07/01/2043 ...
FHLMC 30 YR GOLD PC GRP POOL G08534 A ...88.2330 |... ..923,338 |.. O e 857 o0 [0 000223.000 |- 3.334 ....07/23/2013 ...|....06/01/2043 ...
FHLMC 30 YR GOLD PC GRP POOL G08601 AL ...93.0700 |... . 1,163,364 |.. ... 1,221,547 0 e (2,028) |0 o0 )10...4.000 ). 3.211 ...11/10/2014 ...|....08/01/2044 ...
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3128MJ-UN-0 ..... FHLMC 30 YR GOLD PC GRP POOL GOB587 .................. L CFfeeennns 4 s LA e 339,640 |...96.1790 |................ 301,767 |ovevennniinnnnnn 313,755 |ovvveeiiiiiiinnn 335,153 |oevveeniiiinnnnnd (O 2 I RN | N AU | B RN 4.500 |...... 3.262 ....08/27/2014 ...|....05/01/2044 ...
3128MJ-US-7 ... FHLMC 30 YR GOLD PC GRP POOL G08592 .. CF.. N LA .. 954,087 |...93.1530 |... . 901,677 |.. ....943,610 0 e (1,338) |0 o0 e 4.000 |...... 3.234 ....08/26/2014 ...|....06/01/2044 ...
3128MJ-W-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08595 .. CF.. I L LA .. 351,408 |...93.3230 |... ... 347,426 O e (583) |0 [0 e 4.000 |...... 3.285 ....08/19/2014 ...|....07/01/2044 ...
3128MJ-V7-2 ..... FHLMC 30 YR GOLD PC GRP POOL G08637 N LA .. 558,682 |...93.0150 |... ....552,383 0 e (1,390) o0 o0 e 4.000 |...... 3.053 ....05/27/2015 ...|....04/01/2045 ...
3128\J-VB-3 ..... FHLMC 30 YR GOLD PC GRP POOL GO8609 I L LA .. 501,149 ]...90.3810 |... ....49,941 O [ (834) |0 [0 e 3.500 |...... 2.943 ....02/18/2015 ...|....10/01/2044 ...
3128-VC-1 ... FHLMC 30 YR GOLD PC GRP POOL G08610 N LA .. 431,386 |...93.1580 |... ....426,057 O e (TAT) |0 o0 e 4.000 |...... 3.208 ...11/10/2014 ...|....10/01/2044 ...
3128MJ-WV-9 ..... FHLMC 30 YR GOLD PC GRP POOL G08627 I L LA ...90.1220 |... ....251,587 LU R 17 N | I RN | ) AN 3.500 |...... 2.926 ....03/18/2015 ...|....02/01/2045 ...
3128\J-W0-6 ..... FHLMC 30 YR GOLD PC GRP POOL G08660 N LA ...92.9530 |... ....415,154 JLO I O (10[:) N ARt | B FUUUPRRPRRPIN | ) AP 4.000 |...... 3.160 ....12/22/2015 ...|....08/01/2045 ...
3128MJ-XK-1 ... FHLMC 30 YR GOLD PC GRP POOL GO8681 .. 4 1.4 .. ...89.8310 |. .985,068 |.. .0 .3.500 |......3.164 ....03/16/2017 .. 12/01/2045
31281J-XR-6 ..... FHLMC 30 YR GOLD PC GRP POOL GO8687 .. 4 1.A .. ...89.8340 |. .624,401 |.. .0 .3.500 |......2.903 ....02/25/2016 .. 01/01/2046
3128MJ-Y7-9 ..... FHLMC 30 YR GOLD PC GRP POOL GO8733 .. 4 1.4 .. ...89.8320 |. . . .925,366 |.. .0 ......3.500 |...... 3.569 ....04/20/2018 .. 11/01/2046 ...
31281J-YB-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08705 N LA .. 86.8770 |... 743,074 |.... ....872,2% O [ (487) |0 [0 e 3.000 |...... 2.706 ...05/18/2016 ...|....05/01/2046 ...
3128WJ-2F-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08741 I L LA ...86.7520 |......oounnnns 4,963,371 |.... ....5,696,021 O o881 |0 [0 3.000 |...... 3.067 ....10/24/2018 ...|....01/01/2047 ...
3128P7-5H-2 ... FHLMC 30 YR GOLD PC GRP POOL C91748 N LA ...95.4900 |....covnennnns 1,277,447 |.... .... 1,365,297 O e (1,843) |0 o0 e 3.500 |...... 2.872 ...04/17/2014 ...|....02/01/2034 ...
31202H-MU-5 ... FHLMC 30 YR GOLD PC GRP POOL CO1271 I L LA . 102.4110 |... ... 3,349 O 0 0 [0 6.500 |...... 6.177 ....01/14/2002 ...|....12/01/2031 ...
312925-AD-2 ..... FHLMC 30 YR GOLD PC GRP POOL C09004 N LA ...91.2030 |... ....349,585 0 e (298) |0 o0 e 3.500 |...... 3.178 ....06/23/2014 ...|....07/01/2042 ...
312028-87-4 ..... FHLMC 30 YR GOLD PC GRP POOL C09062 I L LA . ...93.3230 |... ....7196,275 LU R (1<t N N | I RPN | ) A 4.000 |...... 3.288 ....08/21/2014 ...|....07/01/2044 ...
31292S-CE-8 ... FHLMC 30 YR GOLD PC GRP POOL C09069 N LA .. 373,334 ]...93.1160 |... 326,800 |.... ....368,895 0 [ (1,638) |0 [0 e 4.000 |...... 3.193 ... 11/19/2014 ...|....11/01/2044 ...
31207K-V4-1 ... FHLMC 30 YR GOLD PC GRP POOL A30635 .. I L LA ...6,334[.100.6360 |........evunnnnnnns 6,144 |.... N 6,199 O e (99) |0 [0 6.000 |...... 5.493 ....02/09/2005 ...|....07/01/2032 ...
31320X-K4-3 . FHLMC 15 YR POOL SB1215 ... 4 1.A .. 4,321,351 |. 101.6710 |. .. 4,305,416 |. . 4,234,672 . 4,321,004 |.. .0 .6.000 |......4.890 ....10/29/2024 .. 07/01/2039
313206-A9-1 FHLMC 15 YR POOL SB8132 4 1.4 .. ...88.4440 |. ..6,168,637 |. .6,974,659 .7,108,137 |.. .0 .2.000 |......1.571 ... 11/22/2021 .. 12/01/2036
313206-CH-1 . |FHLMC 15 YR POOL SB8172 4 1.A .. ...96.1240 |. ..6,729,074 |. .7,000,387 .7,087,302 |.. .0 .4.000 |......3.661 ....07/27/2022 .. 07/01/2037
313206-CP-3 ..... [FHLMC 15 YR POOL SB8178 |4 1.4 .. ...96.0010 |. ..975,381 |. .1,016,014 .1,021,372 |.. .0 .4.000 |......3.834 ....08/19/2022 .. 09/01/2037 ...
313206-FN-5 . FHLMC 15 YR POOL SB8273 |4 1.A .. . 100.6640 |. ..6,916,260 |. .6,870,633 .6,860,794 |.. .0 ......5.500 |......5.419 . 11727720238 .. 12/01/2038 ...
313209-R7-1 ..... FHLMC 20 YR POOL SC0510 ... I L LA . 101.0710 |.ooeevennnnnns 3,297,391 |.... . 3,262,454 |.. .... 3,301,448 LU R /40 PO | I RPN | ) AN 6.000 |...... 5.116 ....06/22/2024 ...|....05/01/2044 ...
313200-E3-3 ... FHLMC 30 YR POOL SD8254 ... N LA .... 11,384,507 |...84.9400 |... ... 11,405,763 |.... ...13,428,095 |.. ...11,449,517 O feeenn 27,820 |0 o0 e 3.000 |...... 5.205 ....11/04/2022 ...|....10/01/2052 ...
313200-GH-0 ... FHLMC 30 YR POOL SD8300 ... I L LA .. 14,173,724 |...98.8770 |... ...14,038,690 |.... ...14,198,127 |.. ...14,173,205 O e (188) |0 o0 e 5.500 |...... 5.526 ....02/21/2023 ...|....02/01/2053 ...
313200-HG-1 ..... FHLMC 30 YR POOL SD8331 N LA 4,316,365 |...98.7740 |... . 4,346,246 |.. ....4,316,538 O e 130 |0 o0 e 5.500 |...... 5.629 ....12/04/2023 ...|....06/01/2053 ...
31326K-V6-0 ..... FHLMC 30 YR GOLD PC GRP POOL Q04537 .. .. CF.. I L LA .. 691,504 ]...91.2130 |... O e 1,827 o0 [0 e 3.500 |...... 2.904 ...06/24/2014 ...|....11/01/2041 ...
3132HN-DM-8 FHLMC 30 YR GOLD PC GRP POOL Q11908 N LA .. 201,247 ]...91.2030 |... 178,79% |.... . ... 200,160 JLU N Y A AP | B ISP | B AT 3.500 |...... 3.104 ....06/25/2014 ...|....10/01/2042 ...
3132M5-7D-8 . FHLMC 30 YR GOLD PC GRP POOL 025692 4 1.4 .. 169,324 |...93.2060 |. ..149,814 |. ..160,735 .168,129 |.. .0 .4.000 |......2.951 ....06/08/2014 .. 04/01/2044 ...
3133KY-4C-0 . FHLMC 20 YR POOL RB5319 ... 4 1.A .. ...97.8010 |. ..2,888,453 |. . 2,953,398 .2,916,664 |.. .0 .5.000 |......5.207 ...10/22/2024 .. 11/01/2044
3133TL-V5-4 . FHLMC REMIC SER T 18 A3 SEQ . 4 1.4 .. . 100.0000 |. ....406 |. ....406 ...406 |.. .0 L0 .6.609 |......6.661 ....08/26/1999 .. 08/15/2029
31368H-NG-4 ..... [FNMA PASS THRU POOL 190391 .. 4 1.A .. . 103.5810 |. 66,172 |. 63,884 ..67,108 |.. .0 (657) |. .6.000 |......4.864 ....11/24/2009 .. 09/01/2038
3136AS-GE-0 ..... [FNMA 16 REMIC SER 24 HY PAC . 4 1.4 .. 5,196,004 |...81.9060 |. ..4,095,300 |. .5,000,000 .5,103,904 |.. .0 ..(23,828) |. ......3.000 |......2.704 ....09/29/2016 .. 05/25/2046 ...
3136B0-29-3 ..... FNVA 24 REMIC 2024-12 BA N LA 1,573,929 [. 100.9590 |.......cceo.nn 1,595,005 |.... .... 1,573,960 O e 3 0 [0 e 5.500 |...... 5.570 ...03/07/2024 ...|....10/25/2045 ...
3136BR-UE-5 ..... FNVA 24 REMIC 2024-21 LD .. I L LA 2,674,928 |. 100.1390 |.......eennnn. 2,664,077 |.... ....2,671,314 O [ (3,613 [0 [0 5.500 |...... 4.575 ....10/21/2024 ...|....11/25/2049 ...
3136BR-Y7-6 ..... FNVA 24 REMIC 2024-20 C ... N LA .. 8,056,114 |. 100.3000 |.............. 8,005,090 |.... .... 8,049,254 0 [ (6,860) |oveeeeeeenen0 [0 e 5.500 |...... 5.17 ....09/03/2024 ...|....05/25/2054 ...
3136BS-22-7 ..... FNVA 24 REMIC 2024-74 TA .. I L LA .. 4,806,804 ...96.9320 |.....coeenens 4,737,801 |.... ... 4,812,917 O e 6,113 |0 [0 e 4.500 |...... 5.656 ....10/07/2024 ...|....01/25/2052 ...
3136BS-GB-5 ..... FNVA 24 REMIC 2024-25 EB .. N LA .. 7,736,116 |. 100.6790 |.............. 7,827,783 |.... ....1,740,160 U O 4,044 ool o0 e 5.500 |...... 5.733 ....07/10/2024 ...|....05/25/2051 ...
3136BS-HF-5 ..... FNVA 24 REMIC 2024-42 CP I L LA .. 3,861,001 |. 100.0430 |.....euvnnnnnn 3,863,959 |.... .... 3,857,676 O e (3,415) |0 [0 e 5.500 |...... 5.218 ....07/26/2024 ...|....06/25/2051 ...
3136BS-MH-5 ..... FNVA 24 REMIC 2024-41 GP 4 ... LA .. 2,885,861 |.100.0320 |..eeuunnnnnenn 2,886,785 |.... ....2,885,861 0 . PPN | N FPRRRROR | N IS 5.500 |...... 5.180 ...07/10/2024 ...|....05/25/2046 ...
3136BS-PZ-2 ..... FNVA 24 REMIC 2024-41 GA .. 4 .. LA 5,754,165 [...99.6780 |.............. 5,731,642 |.... ....5,750,225 O [ (3,940) [0 [0 5.500 |...... 4.99% ....10/22/2024 ...|....02/25/2048 ...
3136BS-T3-9 ..... [FNMA 24 REMIC 2024-60 K ... 4 1.A .. 9,785,782 |...97.9440 |. ..9,577,104 |. 9,782,331 |.. .0 (3,451) | ......5.000 |......4.769 ....10/09/2024 .. 12/25/2052 ...
3136BS-ZM-0 ..... FNMA 24 REMIC 2024-68 PH ..... 4. 1AL 7,916,448 |...96.6800 [.............. 7,690,815 |.... .7,954,919 |. ... 7,917,346 0. Ln899 [0 0 4.500 |...... 4.608 ...09/24/2024 ... |....04/25/2054 ...
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3136BT-WH-9 ..... FNVA 24 REMIC 2024-89 NB ........covvvmnvirvinnnnnnnnnnns foon von | s 4 s L ABFE | 1,975,216 |...99.8150 |.............. 1,974,184 |.............. 1,977,843 |.oovvvnnnnnnns 1,975,187 |ooovviiins (U R ) 1 FUON | Y AU | B KN 5.500 |...... 5.493 |MON ..o [ornnnriiinnnnnns 9,065 ....12/20/2024 ...|....10/25/2050 ...
3136BT-WZ-2 ..... FNVA 24 REMIC 2024-89 BA .. 4 [ 1B FE L 3,285,262 |...99.5540 |... . 3,286,289 |.. .... 3,285,169 0 e (93) |0 o0 e 5.500 |...... 5.426 [MON ..... .... 15,062 |... ....12/20/2024 ...|....04/25/2052 ...
3136BT-YF-4 ..... FNVA 24 REMIC 2024-90 G ... 4 1B FE L ...98.5810 |... ..499,298 |.. JLU I -2 N N | I RPN | ) RN 5.000 |...... B5.575 [MON oooe oeviiiiiiiees 2,080 |... ....12/26/2024 ...|....04/25/2051 ...
3136BU-CII-8 ..... FNVA 24 REMIC 2024-98 A 4 [ 1B FE L ...99.5010 |... .3,100,000 |.. JLU N Y FORPRRRY | B IOUPRRPRRRIN | B AT 5.500 |...... 5.608 ....12/26/2024 ...|....09/25/2052 ...
31371L-48-5 ..... FNVA PASS THRU POOL 255633 .. I L 1A ) . . 103.8290 |... O e (161 0 o0 6.500 |...... 5.943 ....056/10/2005 ...|....01/01/2035 ...
31371L-VE-6 ..... FNVA PASS THRU POOL 255413 .. N 1.A ... .. 171,308 |. 105.0800 |... O e 274 0 0 6.500 |...... 4.880 ...08/12/2005 ...|....10/01/2034 ...
31371M-3v-1 ... FNVA PASS THRU POOL 256515 .. I L 1.4 ... ... 70,467 |. 104.5620 |... LU R 1) N N | I RN | ) AN 6.500 |...... 6.218 ....05/16/2007 ...|....12/01/2036 ...
31371M-5P-8 ..... FNVMA PASS THRU POOL 256554 .. N 1.A ... ..49,433 |. 104.0780 |... . 0 e (225) |0 o0 6.500 |...... 6.215 ....02/27/2007 ...|....01/01/2037 ...
3137I-WV-5 ... FNMA PASS THRU POOL 256360 4 1.4 .. . 104.8350 |. ... 27,769 |. ..27,074 |.. .0 .33 .7.000 |......5.985 ....08/21/2006 .. 08/01/2036
3137BR-7J-8 ..... FHLMC CMO SER 4608 JV PAC . 4 1.A .. ...73.8590 |. .. 5,485,990 |. .7,723,7% |.. .0 (5,198) |. .3.500 |......3.008 ....11/08/2016 .. 01/15/2055
3137BR-RS-6 . FHLMC CMO SER 4612 DV PAC . 4 1.4 .. ...73.9080 |. 1,089,943 |. .1,524,8%8 |.. .0 ...(879) |. ......3.500 |......3.079 ....10/07/2016 .. 01/15/2085 ...
3137HC-6J-6 ..... FHLMC CMO SER 5405 AG SEQ . N 1.A ... . 100.1060 |....cevvnnnnns 2,709,774 |.... ....2,731,652 0 e (1,592) |0 o0 e 5.500 |...... 4.833 ...10/21/2024 ...|....04/25/2046 ...
3137HC-GII-6 ..... FHLMC CMO SER 5399 C SEQ I L 1.4 ... ...98.8250 |..........n.n. 1,742,085 |.... ....1,715,463 O R - 0T N | RN | B AN 5.000 |...... 6.428 ....04/24/2024 ...|....11/25/2050 ...
3137HC-KG-6 ..... FHLMC CMO SER 5400 EV SEQ ... N 1.A ... . 101.6110 |ooeeeennnnnnns 1,927,299 |.... ....1,886,615 O [ 1137 0 o0 e 5.500 |...... 5.770 ....04/24/2024 ...|....02/25/2035 ...
3137HC-\W-0 ... FHLMC CMO SER 5413 GA SEQ . I L 1.4 ... . 100.9180 |....ccvvnnnnns 2,381,681 |.... 2,367,443 o0 e (11,018) [0 [0 6.000 |...... 4.616 ....07/10/2024 ...|....10/25/2048 ...
3137HC-P5-5 ... FHLMC CMO SER 5413 MV SEQ . N 1.A ... . 100.9610 |..ccevnnnnnnns 4,764,294 |.... ... 4,743,931 PO PR (1< 2<) I IR | N U | B R 6.000 |...... 4.688 ....05/30/2024 ...|....06/25/2033 ...
3137HC-PV-8 ..... FHLMC CMO SER 5415 BA SEQ . I L 1.4 ... . 100.6080 |.......oennnn. 2,183,413 |.... ....2,166,936 LU R (381172 N N | I RPN | ) SN 5.500 |...... 5.113 ....07/26/2024 ...|....02/25/2050 ...
3137HC-RE-4 ... FHLMC CMO SER 5411 A SEQ .. N 1.A ... ...99.1830 |..eeernninnnns 1,822,871 |.... .... 1,829,407 0 [ 135 |0 [0 e 5.500 |...... 5.603 ...05/14/2024 ...|....01/25/2047 ...
3137HD-EP-1 FHLMC CMO SER 5417 E SEQ I L 1.4 ... . 101.0180 |...ccvvvnnnnns 5,509,122 |.... .... 5,439,537 JLUI PO VN (1) FUUUURRRRRRROR | [ AN | B R 5.500 |...... 5.295 .. 124,978 |....07/10/2024 ...|....12/25/2050 ...
3137HD-F6-2 . FHLMC CMO SER 5417 H SEQ .. 4 1.A .. ...99.6180 |. .. 3,980,283 |. .3,999,152 |.. .0 (6,374) |. .5.500 |......4.536 . 36,626 |....10/15/2024 .. 05/25/2050
3137HD-GU-8 . FHLMC CMO SER 5423 GV SEQ . 4 1.4 .. ...99.0960 |. 7,572,111 | .7,800,072 |.. .0 .. (12,626) |. .5.500 |......4.276 105,464 |....09/13/2024 .. 04/25/2035
3137HD-MK-3 . FHLMC CMO FHR 5428 VWi ... 4 1.A .. ...99.5670 |. ..6,346,817 |. .6,483,446 |.. .0 .. (54,308) | .5.500 |......1.855 . 87,648 |....09/16/2024 .. 05/25/2035
S137HF-3L-7 ... FHLMC CMO SER 5439 AE SEQ . |4 1.4 .. ...98.3490 |. .. 4,429,748 |. . 4,481,929 |.. .0 1,757 | .5.000 |......5.290 . 37,534 |....10/09/2024 .. 07/25/2050 ...
3137HF-JA-4 . FHLMC CMO SER 5449 P . |4 1.A .. ...94.6230 |. .. 5,597,050 |. .5,915,120 .5,821,027 |.. .0 19,588 |. ......4.000 |......6.457 . 59,151 |....09/16/2024 .. 06/25/2053 ...
S137HF-JF-3 ... FHLMC CMO SER 5449 Q .... I L LA . 13,550,720 |...96.8570 |... .. 13,224,063 |.... 13,653,178 |.. ... 13,568,208 0. 17,488 [0 [0 4.500 |...... 5.128 .. 153,598 |....00/24/2024 ... |....05/25/2053 ...
3137HH-0H-7 ... FHLMC CMO SER 5481 HA N 1.A ... 2,470,119 [...99.6250 |... .2,460,890 |.. .... 2,469,819 0 e (299) |0 o0 e 5.500 |...... 5.336 ....12/06/2024 ...|....11/25/2051 ...
313850-25-7 ... FNVA PASS THRU POOL 555285 .. I L 1.4 ... . 102.9270 |... ... 34,569 |.. JLUJN RPN (- (+) N AU | I RPN | ) AN 6.000 |...... 5.748 ....06/29/2004 ...|....03/01/2033 ...
3138E1-M5-3 ..... FNVA PASS THRU POOL AJ8479 N 1.A ... ...94.2350 |... ..265,299 |.. . 0 [ (880) |0 [0 e 4.000 |...... 3.217 ....07/10/2014 ...|....12/01/2041 ...
3138EE-RL-5 ..... FNVA PASS THRU POOL AK9490 I L 1.4 ... ...94.1530 |... ....848,762 O e (2,839) |0 o0 e 4.000 |...... 3.210 ....00/23/2014 ...|....04/01/2042 ...
3138IIM-L5-8 ..... FNVA PASS THRU POOL AT0347 N 1.A ... ...91.0550 |... ...586,597 JLO I U ( 7:1:) N ARt | B IUUPRRPRRTIN | ) AU 3.500 |...... 3.397 ...03/24/2014 ...|....05/01/2043 ...
3138Y9-M4-7 FNVA PASS THRU POOL AX7578 .. 4 1.4 .. ...87.5790 |. 544,284 |.. .0 .3.000 |......2.554 ...01/28/2015 .. 01/01/2045 ...
31390P-GJ-0 ..... [FNMA PASS THRU POOL 651901 ..... 4 1.A .. . 103.2200 |. .0 .6.000 |......5.585 ....02/25/2005 .. 08/01/2032
31396H-UD-9 ..... [FHLMC REMIC 3117 BT TWO TIERED NT INV FL . 4 1.4 .. ...97.4030 |. .0 .7.000 |......6.895 ...10/18/2006 .. 02/15/2036
31396N-J9-8 ..... [FHLMC REMIC 3147 DT TWO TIERED NT INV FL . 4 1.A .. ...91.7180 |. .0 .7.000 |......7.005 ....10/25/2006 .. 04/15/2036
31401M-FA-4 ..... [FNMA PASS THRU POOL 712161 ..... 4 1.4 .. . 102.1170 |. .0 ......6.500 |......6.055 ...10/25/2005 .. 08/01/2033 ...
31402C-TT-9 ..... FNVA PASS THRU POOL 725162 N 1.A ... . 102.5170 |... 0 e (83) |0 o0 6.000 |...... 5.434 ....02/15/2005 ...|....02/01/2034 ...
31403D-VZ-9 ..... FNVA PASS THRU POOL 745932 .. I L 1.4 ... . 104.0750 |... JLUJ R (70 AR | I RPN | ) AN 6.500 |...... 6.014 ....11/24/2008 ...|....11/01/2036 ...
31404U-UK-4 ... FNVA PASS THRU POOL 779186 .. N 1.A ... . 100.5230 |... O e () o0 o0 6.000 |...... 5.703 ....05/25/2004 ...|....06/01/2034 ...
31405M-MK-0 ..... FNVA PASS THRU POOL 793362 .. I L 1.4 ... . 100.7350 |... O e (182) il o0 6.000 |...... 5.646 ....07/23/2004 ...|....08/01/2034 ...
31406Y-E3-0 ..... FNVA PASS THRU POOL 823754 .. N 1.A ... . 103.6110 |... . .. O e (24) |0 o0 e 7.000 |...... 5.380 ....04/27/2005 ...|....09/01/2031 ...
31408E-BH-4 ..... FNVA PASS THRU POOL 848840 .. I L 1.4 ... . 103.6110 |... ... 72,690 |.. LU PR £ N N I RPN | ) AN 7.000 |...... 6.627 ....06/07/2006 ...|....01/01/2036 ...
3140QV-KB-9 ..... FNVMA PASS THRU POOL CB9289 .. 4 ... 1.A ... . 100.3230 |... . 2,956,675 |.. .... 2,996,044 JO N U (<3 DN ARt | B ISP | ) AU 5.500 |...... 5.270 ...10/22/2024 ...|....10/01/2044 ...
3140XQ-F3-6 ..... FNVA PASS THRU POOL FS8285 4 .. 1.4 ... . 100.6640 |... .2,480,700 |.. .... 2,509,337 O e (821) |0 o0 e 6.357 |...... 5.924 ...07/15/2024 ...|....06/01/2039 ...
31410G-RK-1 ..... FNVA PASS THRU POOL 888890 .. 4 1.A .. . 104.5620 |. ...73,858 .. 78,943 |.. .0 ......6.500 |......4.713 ....09/14/2010 .. 10/01/2037 ...
31410G-W9-0 ..... FNVA PASS THRU POOL 889072 4. 1.A ... .. 136,636 |. 104.5640 |... .. 124,569 |. ....132,663 O e (A75) |0 0 6.500 |...... 4.989 ...09/14/2010 ...|....12/01/2037 ...
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31410K-CX-0 ..... FNVA PASS THRU POOL 889386 LA . 103.5070 |..oeevvvnniennnnnn 40,722 | 39,342 [ 41570 (U R (<7 1 AN | Y AR | B R 6.000 |...... 4.686 ....08/19/2010 ...|....03/01/2038 ...
31410K-DK-7 ..... FNVA PASS THRU POOL 889406 LA . 103.6650 |... O e (88) |0 [0 6.000 |...... 4.968 ....11/12/2009 ...|....04/01/2038 ...
31410K-Jv-1 ..... FNVA PASS THRU POOL 889579 LA . 103.6840 |... LU R (& 1[0 70N N | I RPN | ) AN 6.000 |...... 4.739 ....01/10/2013 ...|....05/01/2038 ...
314108-2P-1 ..... FNVA PASS THRU POOL 896382 LA . 103.6920 |... O e 1774 |0 o0 e 7.000 |...... 3.816 ....07/28/2006 ...|....06/01/2036 ...
314108-PW-1 ..... FNVA PASS THRU POOL 896037 LA . 103.6110 |... O e (192) el [0 e 7.000 |...... 6.559 ...09/22/2006 ... |....08/01/2036 ...
31411F-FC-3 ..... FNVMA PASS THRU POOL 906563 .. LA . 103.7230 |... JLO I U (<74 D ARt | B ISP | ) SRS 6.000 |...... 5.552 ...02/06/2009 ...|....01/01/2037 ...
31412F-H4-8 ..... FNVA PASS THRU POOL 923751 .. LA . 103.6110 |... LU R ()N AU | I RPN | ) AN 7.000 |...... 6.638 ....06/13/2007 ...|....04/01/2037 ...
31413Y-KQ-3 ..... FNVA PASS THRU POOL 959403 .. LA . 104.1870 |... O e O 0 o0 6.500 |...... 6.118 ....11/24/2008 ...|....12/01/2037 ...
31416B-RR-1 ..... FNVA PASS THRU POOL 995196 1.4 .. . 103.7220 |. .0 .6.000 |......4.381 ...12/08/2011 .. 07/01/2038
31416B-ST-6 ..... FNVMA PASS THRU POOL 995230 1.A .. . 103.8950 |. .0 .6.500 |......5.098 ....06/08/2010 .. 01/01/2039
31416B-SU-3 ..... FNMA PASS THRU POOL 995231 1.4 .. . 103.1580 |. ..59,326 |.. .0 ......6.500 |......4.999 ....01/19/2010 .. 01/01/2039 ...
31418A-UP-1 ... FNVA PASS THRU POOL MA1489 .. LA ...88.1210 |... .. 890,601 0 . B4 [0 0 [ 3.000 |...... 3.271 ...07/22/2013 ...|....07/01/2043 ...
31418B-E8-5 ..... FNVA PASS THRU POOL MA1958 LA ...93.1360 |... 0 | 2 (190) ferniiiiiiiin0 0 e 4.000 |...... 3.266 ....07/17/2014 ...|....07/01/2044 ...
31418C-DT-8 ..... FNVA PASS THRU POOL MA2813 LA ...95.6660 |... 0 . e (858) [0 0 [ 3.000 |...... 2.497 ....12/15/2016 ...|....11/01/2031 ...
31418C-P9-9 ..... FNVA PASS THRU POOL MA3147 LA ...86.6130 |... 0 | 21 [0 |0 e 3.000 |...... 2.966 ... 11/17/2017 ...|....10/01/2047 ...
31418C-R7-1 ..... FNVA PASS THRU POOL MA3209 LA ...86.6130 |..ccevnnnnnnns 1,809,211 |.... . .. 0 . e (12) o0 0 [ 3.000 |...... 3.012 ....12/20/2017 ...|....12/01/2047 ...
31418C-RE-6 ..... FNVA PASS THRU POOL MA3184 LA L..95.3110 |oooiennnnnnns 1,377,819 |.... .1,445,5%8 |.. O s 1,105 |0 [0 e 4.500 |...... 3.464 ....01/23/2018 ...|....11/01/2047 ...
31418D-2C-5 ... FNVA PASS THRU POOL MA4370 LA L. 75.7240 |..cooennnnnnns 9,245,553 |.... 12,209,482 |.. ... 12,257,532 0 e (1,290) |0 o0 e 2.000 |...... 1.941 . ...05/12/2021 ...|....06/01/2051 ...
31418D-YR-7 ..... FNVA PASS THRU POOL MA4319 LA L. 75.7260 |..ooovvnnnnnns 6,044,568 |.... ... 7,994,237 0 | e (488) [0 |0 e 2.000 |...... 1.972 .. 159,643 |....04/20/2021 ...|....04/01/2051 ...
31418E-3V-0 ..... FNVA PASS THRU POOL MAS311 .. 1.A .. ...99.5060 |. .. 2,325,327 |. .2,323,125 |.. .0 129 | .5.000 |......5.19 . 97,370 |....02/15/2024 .. 03/01/2039
31418E-3X-6 ..... FNVA PASS THRU POOL MAS313 .. 1.4 .. ...99.5220 |. .. 2,395,890 |. .2,410,198 |.. .0 (213) |. .5.500 |......5.304 ....02/15/2024 .. 03/01/2044
31418E-HC-7 ..... FNVA PASS THRU POOL MA4726 .. 1.A .. ...96.1240 |. ..2,381,489 |. . 2,490,869 |.. .0 (669) |. .4.000 |......3.804 ....08/19/2022 .. 09/01/2037
31418E-P3-8 ..... FNVA PASS THRU POOL MA4941 .. 1.4 .. ...98.6910 |. ..8,311,250 |. .8,409,303 |.. .0 (123) |. .5.500 |......5.522 ....02/21/2023 .. 03/01/2083 ...
31418E-PD-6 ..... FNVA PASS THRU POOL MA4919 .. 1.A .. ...98.7560 |. ..3,931,185 |. .3,969,429 |.. .0 . (16) |- ......5.500 |......5.545 ...02/21/2023 .. 02/01/2083 ...
31418E-S5-0 ..... FNVA PASS THRU POOL MA5039 LA ...98.7540 |.....oounnnnns 8,594,573 |.... ....8,638,181 0. 328 [0 0 5.500 |...... 5.635 ....11/29/2023 ...|....06/01/2053 ...
31418E-T6-7 ..... FNVA PASS THRU POOL MA5072 LA 8,708,897 |...98.8170 |.eeeuennnneenn 8,673,604 |.... ....8,709,375 0 . PR 74< TN (SRR | R IO | B 5.500 |...... 5.641 ....12/11/2023 ...|....07/01/2053 ...
31418E-X8-8 ..... FNVA PASS THRU POOL MA5202 LA ...2,749,012 |. 101.6690 |.............. 2,746,397 |.... ....2,748,222 0 | o (790) ferniiiiiiiin0 |0 e 6.725 |...... 5.501 ...07/24/2024 ...|....11/01/2038 ...
31418F-FD-4 ..... FNVA PASS THRU POOL MAS5563 N LA .. 997,366 |...99.6370 |... ....997,331 0 . e (88) [0 0 [ 5.500 |...... 5.469 ....11/19/2024 ...|....11/01/2044 ...
314196-B9-4 ..... FNVA PASS THRU POOL AE5463 .. CF.. 4 e | 1AL .. 484,853 |...94.3200 |... ....478,074 0. L (623) [0 0 4.000 |...... 3.178 ...09/25/2014 ... |....10/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 320,332,145 [ XXX 303,363, 162 320,550,409 319,894,019 0 (129,529) 0 0 XXX XXX XXX 1,227,329 9,038,071 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 617,862,576 | XXX 551,646,669 590,900,409 597,338,938 0 (2,378,066) 0 0 XXX XXX XXX 3,857,377 20,356,391 XXX XXX
00206R-KD-3 ..... ATET INC SRNT i 2B FE | 5,032,650 |...72.0050 |.............. 3,600,250 [ouuuriiiinnnnn 5,000,000 |.eeevunnnnns 5,027,637 [.ooeevvveeeenn0 v (1L175) [0 feeiennnl0f1003.100 e 3.059 [FA ..o |eveinnnnn. 64,583 |oninnnnnnnnns 155,000 |....07/28/2020 ...|....02/01/2043 ...
00209A-AF-3 ..... AT&T WIRELESS SVCS INC SR NT .. |--2.BFE ... . 117.3460 |... ... 400,000 |eevuuiieeennnnd32,108 [0 e (4,080) [0 o0l 8U750 |- 7116 |MS ...... ... 35,000 |....04/21/2008 ...|....03/01/2031 ...
037833-BY-5 ..... APPLE INC |- 1B FE ... ...98.7940 |... ....10,867,340 |.... 11,000,000 |.. 11,045,182 [0 e (49,108) [0 00000030250 . 2.783 [FA ...... .. 357,500 |....05/30/2017 ...|....02/23/2026 ...
05565E-CK-9 ..... BMW US CAP LLC NJ |- 1LFFE L ...98.5230 |...ccevnunnnns 1,692,625 |.... 1,718,000 |.. 1,768,328 o0 e (1,629) [0 feeeeeil0 el 4745 ) 4.348 [AO ...... ... 44,239 |....00/04/2024 ...|....04/02/2034 ...
059438-AK-7 ..... BANC ONE CORP SUB NT . .. 1.G FE .. . 107.2280 |. ..9,114,380 |. .8,500,000 .8,767,874 |.. .(104,820) |. .6.506 ....09/17/2010 .. 04/29/2027 ...
06051G-JA-8 ..... BANK OF AMERICA CORP MTN . 1.GFE .. ...78.4250 |. .. 4,313,375 |. .5,500,000 .6,710,384 |.. .. (32,418) | .2.853 ....08/28/2020 .. 03/20/2051
06406R-AB-3 ..... BANK OF NY MELLON CORP ... 1FFE .. ...97.4460 |. 1,948,920 |. .2,000,000 .2,013,94 |.. ... (6,359) |. .3.096 ....12/15/2017 .. 02/07/2028
084664-CR-0 ..... BERKSHIRE HATHAWAY FIN CORP . .1.CFE .. ...83.6240 |. ..6,689,920 |. .8,000,000 .8,788,365 |.. ..(20,968) | .3.624 ....06/20/2019 .. 01/15/2049
097023-AM-7 ..... BOEING CO DEB ........ceunnnns .. 2.CFE .. . 100.8930 |. ..5,443 177 |. .5,424,990 |.. .. (64,774) | ......5.977 ....06/22/2010 .. 06/15/2025 ...
110122-CR-7 ..... BRISTOL MYERS SQUIBB CO ... |- LFFE L ...80.9310 |..ceernnnnnnns 4,046,550 |.... 5,438,379 o0 [ (10,972) feeeeeeeneen0 o0 e 4250 |- 3.700 ...07/17/2020 ...|....10/26/2049 ...
12189T-AA-2 ... BURL INGTON NORTH SANTA FE . | LR FE L ...3,759,598 |. 102.3960 |.............. 3,020,682 |.... .. ...3,020,344 [0 | (79,891) [evvvvvvvvvnnnnnnn0 el 1000007.000 | 4.008 ....11/07/2013 ...|....12/15/2025 ...
126650-DK-3 ..... CVS HEALTH CORP N A |--2.BFE ... . 12,007,550 |...78.4380 |.............. 7,843,800 |.... .. 10,000,000 |.. ...11,634,587 |oooeeiieinien 0 e (88,754) [0 feel0 el 40125 2.767 ....08/25/2020 ...|....04/01/2040 ...
166764-BL-3 ..... CHEVRON CORP ....ivvveniiiiiinininiiiiiiiineiiiinininenens fone vee | nnnens 1T LACFE 8,978,370 |...98.0550 |.............. 8,824,950 |.......oennnns 9,000,000 |..eevunrnnnnns 8,992,218 |..oovvvvvennnnn0 oo 4,285 0 0] 2,964 L 3.005 ...08/13/2018 ...|....05/16/2026 ...
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19416Q-BX-7 ..... COLGATE PALMOLIVE CO SR MTN ..oevvvvnneiiiiininninenns foee vee e | s .. 1.EFE .. .101.1000 |............. 10,110,000 |............ 10,000,000 |............. 10,131,496 |...ocovvnnnnnnnns (O PO S0 T RN | N AU | B KN 7.600 |...... 4100 | D coevenn Jeenninennnnnn 83,333 [l 760,000 |....01/16/2018 ...]....05/19/2025 ...
20030N-DA-6 ..... COMCAST CORP |- 1.GFE L. ...89.5660 |.........enn.. 7,165,280 |.... .8,000,000 |.. ....8,337,106 0 feeeeenn(66,286) |oeenneeeeennn0 [0 e 2.650 |...... 1.787 ..212,000 |....02/02/2021 ...|....02/01/2030 ...
200339-AJ-8 ..... COMERICA BANK SUB NT . B . |- 2.BFE ..|... . 102.8450 |.............. 1,028,450 |.... .1,000,000 |.. O 820 o0 o0 7.875 |...... 7.950 ... 78,750 |[....01/10/2000 ...|....09/15/2026 ...
20825C-AP-9 ... CONOCOPHILLIPS . L2 .. |- 1LFFE L . 103.4280 |....ccounnnnns 1,732,419 |.... 1,675,000 |.. 0 [ (3,069) |0 o0 e 5.900 |...... 4.799 . 49,413 |....09/06/2024 ...|....05/15/2038 ...
219350-AlI-5 ..... CORNING INC ... N |- 2.AFE L ...88.4810 |....covnnnnnns 1,327,215 |.... .1,500,000 |.. O [ (6,851) [0 [0 4.750 |...... 3.845 . 71,250 |....05/28/2020 ...|....03/15/2042 ...
25731V-AA-2 ..... DOMINION ENERGY SOUTH 1ST MTG SER A .. N A .. 1.F FE ..|... ...83.7690 |...ccvvnunnnns 1,667,841 |.... ....1,991,000 |.. .... 1,658,584 0 22,639 |0 o0 e 2.300 |...... 5.205 ... 22,897 |....06/03/2024 ...|....12/01/2031 ...
264420-AG-9 ... DUKE ENERGY PROGRESS LLC 1ST MTG N 1.F FE ..|... L..96.3170 |..ocevnennnnns 9,631,700 |.... .. 10,000,000 |.. ...10,043,725 LU SRR (N [615) N N | RPN | ) A 3.700 |...... 3.571 ... 123,333 |... .. 370,000 |....08/20/2018 ...|....09/01/2028 ...
30231G-AT-9 ..... EXXON MOBIL CORP . N A .. 1.DFE ..|... ...98.4260 |......oeunnnnt 9,842,600 |.... .. 10,000,000 |.............10,013,120 |..eevrerereeeenn0 [ (11,128) |0 [0 s 3.043 |...... 2.926 ... 101,433 |... ....01/31/2018 ...|....03/01/2026 ...
30231G-AU-2 ..... EXXON MOBIL CORP . 1 .1.DFE .. ...81.1980 |. .. 2,435,940 |. .3,000,000 .3.152 41,140 ....04/16/2020 .. 03/01/2046
30251B-AD-0 ..... FMR LLC 144A ... 1 1.E FE .. ...97.5000 |. ..2,925,000 |. .3,000,000 ......3.643 . 61,875 ...04/04/2019 .. 02/01/2033
341081-EV-5 ..... FLORIDA PWR & LT CO 1 .1EFE .. . 102.2860 |. . 500,000 ......5.650 |......4.776 1,7 ....00/04/2024 .. 02/01/2037 ...
44891A-CP-0 ..... HYUNDA| CAPITAL AMERICA 144A .. 2 .. |- 1.GFE L. . 104.0590 |... .1,500,000 |.. o1,578,489 o0 e (5,136) [0 [0 6.200 |...... 5.106 ... 25,833 |... ...07/15/2024 ...|....09/21/2030 ...
458140-AX-8 ..... INTEL CORP N |- 2.AFE L ...95.9160 |... ....3,000,000 |.. 3,011,471 L0 e (5182) [0 [0 3.150 |...... 2.962 cn 183,125 | ....08/21/2017 ...|....05/11/2027 ...
46647P-CC-8 ..... JPMORGAN CHASE & COMPANY .. N A |- LFFE L ...85.7990 |...covrnnnnnns 8,579,900 |.... .. 10,000,000 |.. ...10,269,856 |......cccevneenn0 foeeeennnn (39,599) [oeneniiiiiinnl0 o0 e 2.580 |...... 2.120 ... 49,450 |... ....07/19/2021 ...|....04/22/2032 ...
478160-AJ-3 ..... JOHNSON & JOHNSON NT S LAFE L . 110.9900 |......oennnnns 1,664,850 |.... .1,500,000 |.. ...1,603,704 |...oooeiiiiennn0 e (19,167) [0 o0 e 6.950 |...... 5.258 ..l 34,750 ... ....08/11/2009 ...|....09/01/2029 ...
501044-DN-8 ..... KROGER CO |--2.BFE ... L. 75.0270 |..ceevnnnnnnns 3,751,350 |.... .5,000,000 |.. 5,959,197 [0 e (26,671) [0 [0 e 3.950 |...... 2.857 .... 91,069 |[... ....12/07/2020 ...|....01/15/2050 ...
532457-A-0 ... LILLY ELI & CO NT .. .- LEFE ... . . 100.8800 |... ....11,104,870 |.... .. 11,008,000 |.. ...11,109,880 |.....oeevvvnnnnn0 o (239,893) [oennniiiiinnnnl0 o0 e 71425 |...... 4.830 .... 65,360 ... ....12/08/2011 ...|....06/01/2025 ...
594918-BK-9 ..... MICROSOFT CORP |- TAFE L .. 8,900,750 |...95.6150 |....eennnnenn 7,649,200 |.... ....8,000,000 |.. ....8,588,122 |0 [ (46,932) |vvveeeeeennnn0 [0 e 4.200 |...... 3.352 ... 54,133 |... ...12/20/2017 ...|....11/03/2035 ...
6533%K-BR-0 ..... NEXTERA ENERGY CAPITAL .. 2.AFE ..|... .... 15,476,700 |...86.4770 |... .... 12,971,550 |.... ...15,000,000 |.. ...15,281,165 [..ovviiiiinnnnn0 s (561,428) |.eeeeeeeeeeeennl0 [0 s 2.250 |...... 1.867 .. 28,125 |... ....02/23/2021 ...|....06/01/2030 ...
665772-BN-8 ..... NORTHERN STS PWR MN 1ST MTG . . .. 1.F FE .. . 13,454,755 |. 101.0910 |. 11,120,010 |. 11,000,000 11,111,233 .(214,446) |. .7.125 |......5.052 391,875 ....02/04/2010 .. 07/01/2025
68389X-BM-6 ..... ORACLE CORP .. 1 .2.BFE .. ...96.9790 |. ..5,818,740 |. .6,000,000 5,976,695 14,572 |. .2.650 |......2.909 . 73,317 ....08/21/2017 .. 07/15/2026
713448-DY-1 ..... PEPSICO INC .. 1 1.E FE .. ...96.2710 |. 1,925,420 |. .2,000,000 1,996,497 . 1,166 |. .3.000 |...... 3.065 . 12,667 ....11/10/2017 .. 10/15/2027
718546-AL-8 ..... PHILLIPS 66 . mi L2.AFE .. ...86.4770 |. ..8,647,700 |. 10,000,000 12,101,458 |.. .. (75,8%) |. .4.875 |...... 3.385 . 62,292 ....11/30/2020 .. 11/15/2044 ...
744448-CP-4 ..... [PUBLIC SERVICE COLORADO 1ST MTG N . 1EFE .. ...96.5050 |. .. 4,825,250 |. .5,000,000 .5,001,070 |.. . ......3.700 |...... 3.692 ...09/19/2018 .. 06/15/2028 ...
T47525-AJ-2 ... QUALCOMM  INC N .. 1.F FE ..|... ...96.6930 |.............. 4,834,650 |.... .5,000,000 |.. 005,305,832 [oiiiiiiiinnnd0 e (24,939) [0 o0 4.650 |...... 3.898 ....06/12/2019 ...|....05/20/2035 ...
845743-BR-3 ... SOUTHWESTERN PUBLIC SERV 1ST MTG ... N A .. 1.G FE ..|... L. 72,7090 |.oeeeinnnnnnns 6,449,288 |.... .8,870,000 |.. 9,877,748 |0 e (31,882) [0 [0 e 3.700 |...... 2.993 ....07/09/2020 ...|....08/15/2047 ...
881685-BB-6 ..... TEXACO CAP INC DEB I .. 1.CFE ..|... . 118.3070 |...covvnnnnnns 2,366,140 |.... .2,000,000 |.. 2,212,115 [0 e (27,927) [0 [0 8.000 |...... 5.759 ....02/01/2007 ...|....08/01/2032 ...
907818-EK-0 ..... UNION PACIFIC CORP N A |- 1.GFE L. ... 71.5360 |..ccornnnnnnns 1,430,720 |.... .2,000,000 |.. 002,049,780 |..eeeeeinnennn0 e (1,682) [0 el 0 e 3.350 |...... 3.187 ....06/03/2021 ...|....08/15/2046 ...
911312-BS-4 ..... UNITED PARCEL SERVICE INC . N | LR FE L ...70.5420 |.......oennnns 2,116,260 |.... .3,000,000 |.. .... 3,180,014 e (4,982) |0 [0 3.400 |...... 3.047 ....06/07/2020 ...|....09/01/2049 ...
913017-CJ-6 ..... RTX CORP DEB N A .. 2.AFE ..|... ... 11,522,250 |...75.5750 |..eeeeeennnn 7,557,500 |.... .. 10,000,000 |.. ...11,331,197 (44,509) |-veveneeeeennnn0 [0 e 3.750 |...... 2.908 ...06/29/2020 ...|....11/01/2046 ...
92343V-GJ-7 ... VERIZON COMMUNICATIONS CORP . 1 L2.AFE .. . 10,118,200 |...86.1730 |. ..8,617,300 |. 10,000,000 10,077,121 ..(11,869) |. .2.560 |......2.411 ....06/07/2021 .. 03/21/2031 ...
94974B-GL-8 ..... WELLS FARGO & CO ... . .. 2.BFE .. 5,550,600 |...98.5920 |. ..4,929,600 |. .5,000,000 5,144,901 ..(53,631) | .4.300 |......3.112 ....07/11/2016 .. 07/22/2027
976826-BN-6 ..... WISCONSIN POWER & LIGHT 1 L2.AFE .. . 11,749,050 |...71.6520 |. .. 7,165,200 |. 10,000,000 11,562,083 .. (43,450) |. .3.680 |......2.773 ....06/26/2020 .. 04/01/2050
01609W-AV-4 ..... ALIBABA GROUP HLDG LTD . |1 . 1EFE .. ...80.1640 |. ..2,204,510 |. 2,911,555 (4,497) |. .4.200 |......3.808 ....07/25/2019 .. 12/06/2047
01609W-AX-0 ..... ALIBABA GROUP HLDG LTD . 1 1.EFE .. ...84.2660 |. .. 4,213,300 |. .4,980,048 |.. . 3,015 |. 212500, 2.195 ....02/18/2021 .. 02/09/2031 ...
035240-AN-2 ...... ANHEUSER BUSCH INBEV ... |- 1.GFE L. ...90.4760 |....coennnnnns 4,523,800 |.... ....5,418,157 . (25,445) |.ceenneeieee0 [0 | 4.375 |...... 3.555 ..218,750 |....05/26/2020 ... |....04/15/2038 ...
126149-AD-5 ..... CPC INTERNATIONAL INC .. 1.EFE ..|... . 105.3330 |...ccevnnnnnns 5,266,650 |.... 5,113,461 [0 (53,202) [cuvunninnnn0 0 e, 7.250 |...... 6.000 .. 362,500 |....04/27/2009 ...|....12/15/2026 ...
656531-AD-2 ..... NORSK HYDRO A S DEB ... |- 1.DFE ... s . 102.1340 |..ccevnnnnnnns 1,838,412 |.... . s .. .1,848,635 |.oiieeeiin 0 [l (53,884) [0 [0 e 7.150 |...... 3.960 .. 128,700 |....11/06/2013 ... |....11/15/2025 ...
656531-AN-2 ..... NORSK HYDRO A S DEB ...eeevvniiiiivunniiiiiinniniiiieinnns foun oae [ (OO LADFE L 6,182,500 |. 107.0250 |.............. 5,351,250 |...ccvvunnnnns 5,000,000 |..eevunnnnnnns 5,261,274 |ooeeeeeennnnn0 [ (87,225) |ovvenenniinnnn0 o0 7.250 |...... 5.167 362,500 |....05/19/2010 ...|....09/23/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 327,669,985 | XXX 267,615,013 294,557,000 310,941,743 XXX XXX XXX 3,070,490 12,761,882 XXX XXX
023761-AA-7 ..... AMERICAN AIRLINES 2017-1 CL AA PTT oeeeeiiiiiiannns L EFE o 2,077,934 [...95.1600 |.........en... 2,109,186 |....oeeeennn 2,216,463 |......ceeenn 2,095,080 |...ceevveeeeeenn0 Joveeeee 17,146 [0 |0 3.650 |...... 5.458 [FA ...... ....05/10/2024 ...|....08/15/2030 ...
11042T-AA-1 ... BRITISH AIRWAYS 2018-1 CL AA PTT 144A oo |- 1.DFE ..]... .. 380,308 |...95.7200 |... 381,180 |vvveiieeeennd0 o877 0 0 3.800 |...... 5.247 [MJSD ....06/03/2024 ...|....03/20/2033 ...
11043H-AA-6 ..... BRITISH AIRWAYS 2018-1 CL AA PTT 144A |- 1.GFE ... .. 854,426 |...93.8690 |... ....855,285 |...oieeieeennnn0 [ 860 0 0 4125 |...... 5.917 [MJSD ...09/04/2024 ...|....09/20/2031 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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,
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11043X-AA-1 ... BRITISH AIRWAYS 2019-1 CL AA PTT 144A ....ooevvivins foon e | nnnnns T LADFE e 141,009 |...91.6440 |......ooeeeennn 142,791 [oooeiiiiininnnns 165,811 [ooviviiies 141,618 | (U O 509 |ieveiiiiiinnnd 0 foorriiiiiinns 0 |ueen 3.300 |...... 5519 [MJISD ... [ 2 B 3,856 |....06/03/2024 ...|....06/15/2034 ...
FORD CREDIT FLOORPLAN 2023-1 CL A1 ASSET BACKED
34528Q-HV-9 ..... 144A S| TAFE L ....1,989,609 . 100.4760 |[.............. 2,009,520 |.......oennnn. 2,000,000 |.eeevunninnns 1,993,135 [oooiiviiiinnnnnl0 o KR (I O | N PPN | ) RN 4.920 |...... 5.210 ...02/28/2024 ...|....05/15/2028 ...
90932L-AJ-6 ..... UNITED AIRLINES 2023-1 A PTT .... . .. 1.F FE .. 292,124 . 101.9840 |... ..287,151 |... ..281,565 ..291,660 ... (464) |.. ......5.081 ....09/04/2024 ...|....01/15/2036 ...
00908P-AA-5 ..... AIR CANADA 2017-1 CL AA PTT 144A T R A..... 1. |.. 1.CFE .. ... 363,138 |...92.4980 369,116 |..evvuniiiinnnnn 399,053 |... 366,234 |... 2 3,09% [0 el 00]400003.300 L 5.660 ...06/03/2024 ...|....07/15/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 6,098,543 | XXX 6,151,698 6,359,484 6,124,092 25,550 0 XXX XXX XXX 50,374 163,007 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 333,768,528 | XXX 273,766,711 300,916,484 317,065,835 (2,064,394) 0 12,924,889 XXX XXX
1309999999. Total - Hybrid Securities o[ XXX 0 0 0 0 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 XXX XXX
06683*-AA-9 ..... BANYAN TECH ALPHA LLC (HELM) ..evvvvvvvvviivviiienvinins foee wen [ eeeees ..5.B Gl .. . 100.0000 |.......eennnn. 1,331,751 [ 1,331,751 | 1,331,751 |... ... 167,880 |....12/19/2019 ...|....06/30/2025 ...
12695#-AD-3 ..... CUA OPCO LLC (UUG) ..... ..5.B Gl .. 1..0.0000 |oeeeeiieieeeiiins [V PO [V T 0 ...12/31/2020 ...|....11/01/2025 ...
83174*-AE-6 ..... SMILE BRANDS INC ....... ..5.B Gl .. . 100.0000 |... .. 2,409,541 |... .. 2,409,541 .. 2,409,541 ....08/31/2021 ...|....04/12/2026 ...
81618*-AA-2 ..... SELECT DENTAL MANAGEMENT LLC . ..5.B Gl .. . 100.0000 |... ..2,031,106 |... ..2,031,106 ..2,031,106 ....11/05/2020 ...|....12/31/2026 ...
00097#-AF-7 ..... ADG ACQUISITION LLC ...eevvvvvinnnees ..5.B Gl .. . 100.0000 |... ..2,511,150 |... ..2,511,150 ..2,511,150 ....06/12/2023 ...|....04/11/2028 ...
37370%-AA-2 ..... GERARD DANIEL WORLDWIDE INC SR SUB LN ..5.B Gl .. . 100.0000 |... .. 1,873,657 |... .. 1,873,657 .. 1,873,657 ....04/17/2023 ...|....10/17/2028 ...
01408#-AA-0 ..... ALCRETE PELL CITY LLC .... ..5.B Gl .. . 100.0000 |... .. 3,023,284 |... .. 3,023,284 .. 3,023,284 ...03/14/2023 ...|....03/03/2029 ...
747554#-AA-6 ..... QUALITY BRAND GROUP LLC . B TP PO ..5.B Gl .. ....0.0000 [....coenunnnns 1,276,596 [.....ccevnnnn 1,276,596 [..oovvvnnnnnns 1,276,596 |... .. ....12/17/2024 ...|....03/31/2030 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 14,457,085 [ XXX 14,457,085 14,457,085 14,457,085 0 1,779,920 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 14,457,085 [ XXX 14,457,085 14,457,085 14,457,085 0 1,779,920 XXX XXX
2419999999. Total - Issuer Obligations 1,119,550,657 | XXX 941,974,660 1,025,362,000 1,050, 833,390 0 (6,811,736) XXX XXX XXX 10,900,708 40,584,233 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 440,003,322 | XXX 417,244,590 439,796,915 439,400,373 0 (161,093) XXX XXX XXX 1,647,492 12,572,055 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 6,098,543 | XXX 6,151,698 6,359,484 6,124,092 0 25,550 XXX XXX XXX 50,374 163,007 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 14,457,085 [ XXX 14,457,085 14,457,085 14,457,085 0 0 XXX XXX XXX 3,349 1,779,920 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,580,109,607 | XXX 1,379,828,033 1,485,975,484 1,510,814,940 0 (6,947,279) XXX XXX XXX 12,601,923 55,099,215 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 946,901,081 1B..$........... 193,641,020 1C..$............. 66,813,981 1D .$........... 36,666,436 1E..$............ 47,151,152 1F .$ ............. 55,956,492 1G..$............ 43,594,823
1B 2A..$ .. 65,034,121 2B ..$............ 35,173,759 2C..$.... 5,424,990
1C 3A..8. 0 3B..%5. .0 3C..§. .0
1D 4A .8 .. 4B .. .0 4C..§
1E 5A..$ ... 5B .. 14,457,085 5C ..$
1F 6..... $...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

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

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

cl3

1 6 9 Dividends Change in Book/Adjusted Carrying Value 18
10 1 12 13 14 15 16 NAIC
Desig-
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NAIC
Desig-
nation
Total Foreign Modifier
Current Year's Exchange and
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fication Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Symbol
00287Y-10-9 ... [ABBVIE INC COM . 1,113,617 |.. ....20,150 |... . 41,433 ... ... 41,433 ...
02079K-30-5 ... [ALPHABET INC CL A .... ..5,067,452 |.. ... 11,200 |... . 242,948 |... ...242,048 |...
03027X-10-0 ... [AMERICAN TOWER CORP REIT ... . ..1,525,559 |.. ... 87,392 |... ... (223,043)f... ... (223,043) |...
031162-10-0 ... [ AMGEN INC ...6,281,424 ..6,281,424 ..2,999,742 |.. ...(659,858)... .... (659,858) |...
09290D-10-1 ... [BLACKROCK INC COM . .17,016,826 17,016,826 . 2,460,787 |.. 14,556,039 |...
191216-10-0 ... | COCA COLA CO .. 1,867,800 ..1,867,800 . 1,648,046 |..
22160K-10-5 ... | COSTCO WHOLESALE CORP .. . 14,843,574 .14,843,574 ....603,116 |..

244199-10-5 ... | DEERE & CO
25278X-10-9 ... |DIAMONDBACK ENERGY INC .
26441C-20-4 ....|DUKE ENERGY CORP ...
201011-10-4 ... | EMERSON ELECTRIC CO
372460-10-5 ... | GENUINE PARTS CO ...
38141G-10-4 ... | GOLDMAN SACHS GROUP INC ..
437076-10-2 ... |HOME DEPOT INC
46625H-10-0 ... | JPMORGAN CHASE & COMPANY ...
580135-10-1 ... | MCDONALDS CORP ...
58933Y-10-5 ....[MERCK & CO INC ..
609207-10-5 ... [MONDELEZ INTL INC CL A .
713448-10-8 ... [PEPSICO INC
741447-10-8 ... | PRICE T ROWE GROUP INC .
742718-10-9 ... | PROCTER & GAMBLE CO
747525-10-3 ....| QUALCOMM INC
75513E-10-1 ... |RTX CORP ...
842587-10-7 ... | SOUTHERN CO .
871829-10-7 ... [ SYSCO CORP ..
882508-10-4 ... | TEXAS INSTRUMENTS INC ..
898320-10-9 ....| TRUIST FINL CORP ...
902973-30-4 ....|US BANCORP DEL
911312-10-6 ... [UNITED PARCEL SERVICE INC CL B ..
92343V-10-4 ... VERIZON COMMUNICATIONS

...2,204,087
. 11,024,350
565,450

...5,480,270
...1,200,952

. 14,082,600 |.
1,843,440 |.
. 17,137,206 |

..2,204,037
11,024,350
... 565,450
14,082,600 |..
..1,843,440 |..
17,137,206 |..
..5,350,800 ..
..3,945,336 |..
..5,077,958
..5,032,080
.. 1,243,580
..2,711,150

..3,549,499 |..
..1,225,351 |..

. 1,016,277
..1,052,337
..3,419,5M
. 1,950,708
. 1,468,918

... 494,835 |..

..3,073,498 |..
..4,302,155 |..
..1,036,439 |..
..2,330,360 |..

O 0O 000000000000 ODOODOOODOOOOOO OO O OO O D

.2,388
..4,468,282
. 793,000
171,828

....504,141 ...
... 132,766 |...
..2,679,985 |...
... (222,830)...
....(25,107)...
... (342,592)...
(1,289,050)]...

....461,731]...
... 474,425 ...
... 207,141 ...
... (542,973)[...
... 313,824 ...
.. 161,007 |...

O 0O 000000000 ODO0ODODOODODODOODOODODOODOOOO OO O OO O D

504,141

132,766 |...
2,679,985 |...
. (222,830) |...

0 0O 0O 000000000000 OCODODOODOODODOODOOOOOO O OO O O

92826C-83-9 ....|VISA INC COM CLASS A ... . .
988498-10-1 ... | YUM BRANDS INC .. 6,037,200 |. . 157,500 ...157,500
046353-10-8 ... | ASTRAZENECA PLC . 4,258,800 |. 4,258,800 |.. . 5,111,987 (853,187)| . (853,187)
780259-30-5 ... |SHELL PLC AOR ... .. 7,267,400 |. 7,267,400 |.. 5,630,090 (365,400) . (365,400)
61151C-10-1 ... | ACCENTURE PLC IRELAND PLC SHS .12,101,576 |. 12,101,576 |.. . 1,460,885 .. 30,272 .30,272
654950-10-3 ... |LINDE PLC .evvvveverinrnnininniaens e . ...2,805,089 ..2,805,089 . 1,102,150 |.. ...53,332 ... ....53,332 |...
5019999999. Subtotal - Common Stock - Industrial and Misce
Publicly Traded 191,293,752 191,293,752 75,911,813 186,540 4,343,042 26,680,854 0 26,680,854 0

31337#-10-5 ... |FEDERAL HOME LN BKS CINCINNATI .. .. 5,974,900 ..5,974,900 ..5,974,900 |.. ...563,169 |... ...0]... .0 ...
5029999999. Subtotal - Common Stock - Industrial and Miscel

Other 5,974,900 5,974,900 5,974,900 0 553, 169 0 0 0 0 0
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 197,268,652 197,268,652 81,886,713 186,540 4,896,211 0 26,680,854 0 26,680,854 0
47103D-72-8 ... | JANUS HENDERSON SMALL CAP VALUE FUND N . 19,088,813 |. 19,988,813 |.. 18,228,179 .0 2,063,687 .0 (855,331) 0 . (855,331) 0
47103D-79-3 ....[ JANUS HENDERSON TRITON FUND N . . 19,550,408 |. 19,550,408 |.. 17,874,281 .0 .519,808 0 ...519,808 0
55272P-59-6 ....[MFS MID CAP VALUE FUND | . . 28,058,011 |. 28,058,011 |.. 19,409, 856 .0 . 675,764 0 675,764 0
779562-20-6 ... [T ROWE PRICE NEW HORIZONS FUND I CLASS ... . 40,845,514 ...40,845,514 .. 16,811,732 .. .0 ... (335,039)]... .00, ... (335,039) ... ...0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
77957Q-30-1 ... [T ROWE PRICE SMALL CAP VALUE | CLASS 678,695.000 35,726,483 . 16,617,660 ... 3,250,242 .. 305,639 305,639 ....0|.. 12/16/2024 ..
885215-56-6 ... [ THORNBURG INTL EQUITY CL | . .. 861,089.000 |.... .. 22,483,032 |.. 19,330,085 |. ...862,911 [.. .. 12/23/2024 ..
949915-48-2 ... [ALLSPRING FUNDS SPECIAL MID CAP VALUE-INST ........ 585,904.000 27,965, 180 21,144,380 .. 12/24/2024 ..

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned

by the SVO 194,617,441 XXX 194,617,441 129,416,173 0 14,897,740 0 2,061,041 0 2,061,041 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 194,617,441 XXX 194,617,441 129,416,173 0 14,897,740 0 2,061,041 0 2,061,041 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 0 0 0 0 0 0 0 XXX
464287-23-4 .... | ISHARES MSCI EMERGING MKT IDX FD ETF ............... 156,000.000 |..................6,523,920 |......... 41.820 |..... ...6,523,920 [..ooieiiiiiis 5,597,706 126,135 186,405 186,405 ....0 .. 12/20/2024 ..
78463X-87-1 ... [SPDR INDEX SHS FDS S&P INTL SMALL CAP ETF ....23,000.000 |.... .. 712,655 |... 372,818 |. .19,334 |.. ... (17,825)f.. ..(17,825) |... .0 [.. 04/22/2009 ..
922042-77-5 ....|VANGUARD FTSE ALL WORLD EX-US ETF .......... . .42,500.000 |.... 2,439,925 |... . 1,849,761 |. L79,114 .. ... 53,975 |.. ...53,975 |... .0[.. 0271072017 ..
97717W-28-1 ... [WISDOMTREE EMERGING MKTS SMALL CAP ETF ............. ....15,000.000 733,800 [.vivviiiinniniens 676,950 ... 24,669 (15,000)| (15,000) ...0|.. 04/05/2017 ..

(68,907)

97717W-80-2 ... [WISDOMTREE INTERNATIONAL HIGH DIV FD ETF ......coee foevvvmnnnns |ovrmmnns]onmmnnnanennnnnnnns 62,000.000 |-eevvennnn...2,342,360 |......... 37.780 [.cceernnnnnnns 2,342,360 |..cevnnnnaaenns 2,464,795 [....ooiiiiiiiiinnnas [ 126,610 (68,907)| 0[.. 03/30/2017 ..|..cevu oeeee
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 12,752,660 XXX 12,752,660 10,962,030 0 375,862 0 138,648 0 138,648 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 404,638,753 XXX 404,638,753 222,264,916 186,540 20,169,813 0 28,880,543 0 28,880,543 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 404,638,753 XXX 404,638,753 222,264,916 186,540 20,169,813 0 28,880,543 0 28,880,543 0 XXX XXX

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

Number
1A 0 1B..$
1B ...0 2B..§
1C 0 3B..5..
1D 0 4B..§..
1E 0 5B..$..
1F .0
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

38384B-BR-1 ......... GNMA 2023-81 LA 5.000% 06/20/52 ... .|....06/07/2024 ... |Wells Fargo ... 3,613,468 |.. ... 3,687,212 |..

38384E-YL-3 ......... GNVMA 2023-131 KV 6.000% 07/20/34 . . |----12/17/2024 ... |StoneX Financial Inc .. ... 1,857,424 |.. ....1,828,848 |..

38384F-AQ-5 ......... GNMA 2023-167 MV 6.000% 10/20/34 ... ...12/13/2024 ... |FHN Financial ... .. 2,102,995 |.. .... 2,061,128 |..

38384K-DD-0 ......... GNMA 2024-19 CD  5.500% 08/20/48 . |Piper Sandler ... 1,206,990 |.. .... 1,208,501 |..

38384U-GX-1 ......... GNMA 2024-108 PC  4.500% 06/20/53 .. . | JP Morgan e 4,910,429 | 4,929,492 |..

38384U-QM-4 . ..|GNMA 2024-132 DB 5.000% 09/20/52 . |Piper Sandler ... . 1,903,129 . 1,895,724

38384U-UF-4 . .. |GNMA 2024-127 VE  5.500% 05/20/35 .| StoneX Financial Inc . 6,423,075 . 6,256,639

38384V-IIN-4 . ..|GNMA 2024-125 H  4.500% 10/20/51 10/30/2024 ... | JP Morgan ..... . 6,855,748 . 6,980,047

383841I-4H-5 ......... GNVA 2024-171 MB  4.000% 02/20/51 . .|-...10/30/2024 ... | JP Morgan 2,846,391 |.. .. 2,979,904 |..

38384X-0E-6 ......... GNVA 2024-171 MB  5.000% 04/20/51 . B O (0o 0 = T P FO PP UPPN ISP 3,929,509 |.. 3,970,141 |..

38384Y-MS-7 ......... GNVMA 2024-160 AJ  4.500% 01/20/52 .. ..|....10/29/2024 ... |JP Morgan 1,875,977 |.. ... 1,031,353 |..

38384Y-PY-1 ......... GNMA 2024-160 GA  5.000% 068/20/53 .......ieeeuuuunsreernnnnnaseerrnnnnaseennnnnnsseennnnnssseernnnnssseennnnnaseeee | ornnseeseesnnnnes fone .10/29/2024 ... [ JP Morgan 1,902,520 |oevveniiiiiniieeees 1,932,642

0109999999. Subtotal - Bonds - U.S. Governments 39,427,655 39,661,631

31320X-K4-3 ......... FHLMC 15 YR POOL SB1215  6.000% 07/01/39 .... . |---.10/29/2024 ... | JP Morgan ... 4,321,350 |.. ... 4,234,672 |..

313209-R7-1 ......... FHLMC 20 YR POOL SC0510  6.000% 05/01/44 .... . |...05/22/2024 ... | JP Morgan 3,302,214 e 3,262,454 |..

3133KY-4C0 ......... FHLMC 20 YR POOL RB5319  5.000% 11/01/44 .... . |--..10/22/2024 ... | JP Morgan 2,916,480 |..eeieeeeneieeeeennnn 2,953,398 |..

3136B0-29-3 ......... FNVA 24 REMIC 2024-12 BA  5.500% 10/25/45 ... .|....03/07/2024 ... |Wells Fargo .. .. 1,573,928 |.. ... 1,579,854 |..

3136BR-UE-5 ......... FNVA 24 REMIC 2024-21 LD~ 5.500% 11/25/49 ... veer|....10/21/2024 ... Vel ls Fargo 2,674,928 |.. .... 2,660,379 |..

3136BR-Y7-6 ......... FNVA 24 REMIC 2024-20 C  5.500% 05/25/54 .... ..|....09/03/2024 ... StoneX Financial Inc .. 8,056,114 |.. ... 7,981,146 |..

3136BS-22-7 ......... FNVA 24 REMIC 2024-74 TA  4.500% 01/25/52 ... ...10/07/2024 ... |JP Morgan 4,806,804 |.. ... 4,887,757 |..

3136BS-GB-5 . .| FNVA 24 REMIC 2024-25 EB 5.500% 05/25/51 .|Vells Fargo .. . 7,736,116 7,774,991

3136BS-HF-5 . ..|FNMA 24 REMIC 2024-42 CP 5.500% 06/25/51 .| StoneX Financial Inc .. . 3,861,091 . 3,862,298

3136BS-MH-5 . ..|FNMA 24 REMIC 2024-41 GP 5.500% 05/25/46 .| StoneX Financial Inc .. . 2,885,861 . 2,885,861

3136BS-PZ-2 ......... FNVA 24 REMIC 2024-41 GA  5.500% 02/25/48 ... . |--..10/22/2024 ... [StoneX Financial Inc 5,754,165 |.. .... 5,750,058 |..

3136BS-T3-9 ......... FNVA 24 REMIC 2024-60 K 5.000% 12/25/52 .... .|....10/09/2024 ... |FHN Financial ... 9,785,782 |.. ... 9,778,143 |..

3136BS-ZM-0 ......... FNVA 24 REMIC 2024-68 PH ~ 4.500% 04/25/54 ... . |--..09/24/2024 ... [Wells Fargo 7,916,448 |.. ... 7,954,919 |..

3136BT-WW-9 ......... FNVA 24 REMIC 2024-89 NB 5.500% 10/25/50 ... .|-...12/20/2024 ... [Wells Fargo 1,975,216 |.. ... 1,977,843 |..

3136BT-WZ-2 ......... FNVA 24 REMIC 2024-89 BA  5.500% 04/25/52 ... . |--..12/20/2024 ... |Wells Fargo .. 3,285,262 |.. ... 3,286,289 |..

3136BT-YF-4 ......... FNVA 24 REMIC 2024-90 G~ 5.000% 04/25/51 .... .|-...12/26/2024 ... | JP Morgan .. ..

3136BU-CII-8 ......... FNVA 24 REMIC 2024-98 A 5.500% 09/25/52 .... .|--..12/26/2024 ... |Piper Sandler ... 3,084,984 |.. .... 3,100,000 |..

3137HC-6J-6 FHLMC CMO SER 5405 AG SEQ  5.500% 04/25/46 .. B (0 V0 L= I VB R RN 2,733,243 |.. ... 2,706,914 |..

3137HC-GII-6 . ..|FHLMC CMO SER 5399 C SEQ  5.000% 11/25/50 . |FHN Financial . 1,709,368 . 1,762,803

3137HC-KG-6 . ..|FHLMC CMO SER 5400 EV SEQ  5.500% 02/25/35 .. .|FHN Financial . 1,885,478 . 1,896,739

3137HC-NV-0 . ..|FHLMC CMO SER 5413 GA SEQ  6.000% 10/25/48 . . |FHN Financial . 2,378,462 . 2,360,024

3137HC-P5-5 .. .. |FHLMC CMO SER 5413 MV SEQ  6.000% 06/25/33 .. .|FHN Financial . 4,770,555 . 4,718,942

3137HC-PV-8 . ..|FHLMC CMO SER 5415 BA SEQ  5.500% 02/25/50 07/26/2024 ... |Vells Fargo .. . 2,169,539 . 2,170,217

3137HC-RE-4 ......... FHLMC CMO SER 5411 A SEQ ~ 5.500% 01/25/47 ... .|....05/14/2024 ... |FHN Financial ... ... 1,829,272 |.. ... 1,837,887 |..

3137HD-EP-1 ......... FHLMC CMO SER 5417 E SEQ  5.500% 12/25/50 ... .|--..07/10/2024 ... [FHN Financial .. 5,444,207 |.. .... 5,453,580 |..

3137HD-F6-2 ......... FHLMC CMO SER 5417 H SEQ  5.500% 05/25/50 ... .|-...10/15/2024 ... |KeyBanc Capital Mkts .. 4,005,526 |....covuniiiiiiinnnnnns 3,995,538 |..

3137HD-GU-8 ......... FHLMC CMO SER 5423 GV SEQ  5.500% 04/25/35 .. . |--..09/13/2024 ... [Wells Fargo 7,812,697 |.. .. 7,641,192 |..

S137THD-MK-3 ......... FHLMC CMO FHR 5428 VIl 5.500% 05/25/35 .|....09/16/2024 ... |FHN Financial ... .. 6,537,752 |.. ... 6,374,408 |..

3137HF-3L-7 FHLMC CMO SER 5439 AE SEQ  5.000% 07/25/50 .. ...10/09/2024 ... |Vells Fargo .. 4,480,172 |.. .... 4,504,100 |..

3137HF-JA-4 . ..|FHLMC CMO SER 5449 P 4.000% 06/25/53 .. 09/16/2024 ... | JP Morgan .. . 5,801,439 . 5,915,120

3137HF-JF-3 . ..|FHLMC CMO SER 5449 @ 4.500% 05/25/53 09/24/2024 ... | JP Morgan .. 13,550,720 13,653,178

3137HH-0H-7 . ..|FHLMC CMO SER 5481 HA  5.500% 11/25/51 . 12/06/2024 ... |FHN Financial . 2,470,119 . 2,460,890

3140QV-KB-9 . .| FNMA PASS THRU POOL CB9289  5.500% 10/01/44 10/22/2024 ... |JP Morgan .. . 2,996,406 . 2,956,675

3140XQ-F3-6 . ..|FNMA PASS THRU POOL FS8285  6.357% 06/01/39 07/15/2024 ... | JP Morgan .. . 2,510,158 . 2,480,700

31418E-3V-0 ......... FNVMA PASS THRU POOL MA5311 5.000% 03/01/39 ... o fo+-202/15/2024 ... [ FHN FINANCTAI ..eeeeeeiiee et e et e et e e e e et e e e e e e e e e e e nn e e e e e e nnn e e e e e nnnn e e e eennnnaaee [eeeeeennneeeeeennnneeeennnnaes [eeerrnne e e ennae 2,322,99% |.. ... 2,336,871 |..

31418E-3X-6 ......... FNVA PASS THRU POOL MA5313  5.500% 03/01/44 ... .|....02/15/2024 ... |FHN Financial ... ... 2,410,411 |.. ... 2,407,401 |..

31418E-X8-8 ......... FNVA PASS THRU POOL MA5202  6.725% 11/01/38 ... .|--..07/24/2024 ... |Wells Fargo . .. ... 2,749,012 |.. e 2,701,317 |..

31418F-FD-4 ......... FNMA PASS THRU POOL MA5563  5.500% 11/01/44 B 0 I o P P AP PO PPPPI 997,366 |..euuniiiiiiiiiiiiiiinnn 995,499

0909999999. Subtotal - Bonds - U.S. Special Revenues 155,991, 187 155,759,355 396,040
023761-AA-7 ......... AMERICAN AIRLINES 2017-1 CL AA PTT  3.650% 08/15/30 . .|-...05/10/2024 ... | JP Morgan .... 2,077,934 |.. ... 2,216,463 |.. .. 14,820
05565E-CK-9 ......... BMW US CAP LLC NJ  4.745% 04/02/34 ..|-...09/04/2024 ... [JP Morgan .. ... 1,769,952 |.. .... 1,718,000 |.. .. 37,603
11042T-AA-1 ...l BRITISH AIRWAYS 2018-1 CL AA PTT 144A  3.800% 03/20/33 ......ciievuuuniiiiiinnniiiiiiiiiiiiiiiisisnsiirrinaes [nneeeeeesnnnnnns ... 06/03/2024 .. [ JP MOTGAN L..iiiiiuueniiiiiitti st i ittt e ettt s e st rr e s s erra s s e rrrn s eerrann e sseerrannssserennnsrserrnnns |sesnnnteeereennnneerreennnnierreees |onesieereernnnnirereinnns 380,308 J.uveuiiiiiiiiiiiieieina 402,438 [..ooiiiiiiiiiiiiis 3,143
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11043H-AA6 ......... BRITISH AIRNAYS 2018-1 CL AA PTT 144A  4.125% 09/20/31 ... . |-...09/04/2024 ... | JP Morgan ... 854,426 |.. ... 904,154 |.. 7,770
11043X-AA-1 ......... BRITISH AIRNAYS 2019-1 CL AA PTT 144A  3.300% 06/15/34 ... . |--..06/03/2024 ... | JP Morgan ... 141,009 |.. ... 155,811 |.. 1,128
20825C-AP-9 ......... CONOCOPHILLIPS ~ 5.900% 05/15/38 ...00/06/2024 ... [ JP Morgan ... 1,848,647 |.. ... 1,675,000 |.. 30,197
25731V-AA-2 ... DOMINION ENERGY SOUTH 1ST MTG SER A 2.300% 12/01/31 ... 06/03/2024 ... | JP Morgan ... 1,635,945 |..
341081-EV-5 .........[FLORIDA PUR & LT CO  5.650% 02/01/37 .| P Morgan ,
345280-HV-9 ......... |FORD CREDIT FLOORPLAN 2023-1 CL A1 ASSET BACKED 144A  4.920% 05/15/28 . 02/28/2024 ... | Vel s Fargo 1,989,609
44891A-CP-0 ......... [HYUNDAI CAPITAL AMERICA 144A  6.200% 09/21/30 . 07/15/2024 ... | JP Morgan .. . 1,583,625 . 1,500,000
90932L-AJ-6 . .| UNITED AIRLINES 2023-1 A PTT  5.800% 01/15/36 ... 09/04/2024 ... [ JP Morgan . 292,124 . 281,565
00908P-AA-5 AIR CANADA 2017-1 CL AA PTT 144A  3.300% 07/15/31 . ...06/03/2024 .. | P Morgan .... 363,138 |.. .... 399,083 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 13,477,237 13,743,484
06683*-AA-9 ......... BANYAN TECH ALPHA LLC (HELM)  11.000% 0B/30/25 .....cveuveverereresrenenesessesesseseseesessesessesesessennesenes |oesneenneennnne ...09/25/2024 ... | Interest Capitalization
83174*-AE-6 ......... SMILE BRANDS INC ~ 17.483% 04/12/26 o|----12/22/2024 ... | Interest Capitalization ....
81618%-AA-2 ......... SELECT DENTAL MANAGEMENT LLC ~ 10.000% 12/31/26 o|--..12702/2024 ... | Direct
81618%-AA-2 ......... SELECT DENTAL MANAGEMENT LLC ~ 10.000% 12/31/26 ... ...00/27/2024 ... | Interest Capitalization ....
01408#-AA-0 .........[ ALCRETE PELL CITY LLC  16.000% 03/03/29 . 03/18/2024 ... |Direct ..o.ccovevvervennne
01408#-AA-0 . .| ALCRETE PELL CITY LLC  16.000% 03/03/29 . 06/30/2024 ... | Interest Capitalization .
747554-AA6 .........[QUALITY BRAND GROUP LLC  13.000% 03/31/30 . ...12/17/2024 ... |Direct
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,964,520 2,964,520
2509999997. Total - Bonds - Part 3 211,860,599 212,128,990 635,449
2509999998. Total - Bonds - Part 5 15,004,365 15,019,171 40,306
2509999999. Total - Bonds 206,864,964 207,148, 161 675,755
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 0
4509999999. Total - Preferred Stocks 0
00287Y-10-9 ......... ABBVIE INC COM .tttk ettt et ettt nnesbeebeenenne s | ceenesneaneanes [oes L07/12/2024 ... | Strategas RESEArCh PATMEIS ......eoververseruerseeetesessessessesseste et e sse st ss et e st e e e s e s e s e snesnesnennes [oeessensessesnennennens 6,500,000 [.e.veveviiiiiienns 1,113,617
02079-30-5 ......... ALPHABET INC CL A ....12/06/2024 ... |Various ...28,000.000 |.. .. 5,057,452 |..
03027%-10-0 ... AVERICAN TOWER CORP REIT ... 12/17/2024 ... |William Blair & Co .. ....3,000.000 |.. 588,194 |..
092900-10-1 ......... BLACKROCK INC COM .. ....10/01/2024 ...|Tax Free Exchange ... ...16,600.000 |.. ... 2,460,787 |..
244199-10-5 ......... DEERE & CO ....12/20/2024 ... |Various ....3,000.000 |.. .. 1,199,341 |..
25278X-10-9 DIAMONDBACK ENERGY INC ... ....11/13/2024 ... |Morgan Stanley ....9,700.000 |.. 1,746,456 |..
26441C-20-4 ......... | DUKE ENERGY CORP ......... ....12/18/2024 ... |William Blair & Co .9,000.000 |.. ....971,010
38141G-10-4 .........[ GOLDMAN SACHS GROUP INC ....07/29/2024 ... |Various .. . 4,600.000 |.. .2,039,911
437076-10-2 .........|HOME DEPOT INC ... ....08/01/2024 ... |Strategas Research Partners .5,000.000 |.. . 1,812,184
580135-10-1 ......... [ CDONALDS CORP ....11/07/2024 ... |MKM/Roth Partners LLC .... . 2,500.000 |.. .738,363
58933Y-10-5 ......... [NERCK & CO INC ... ....12/06/2024 ... |Various .. 10,500.000 |.. . 1,069,647
609207-10-5 ......... MONDELEZ INTL INC CL A . ....12/17/2024 ... |Various .. ...26,900.000 |.. .. 1,822,329 |..
747525-10-3 ......... QUALCOMM INC ... ....10/14/2024 ... |Cowen & Company LLC ... 3,500.000 |.. ..
75513E-10-1 ..o RTX CORP ....07/23/2024 ... |Strategas Research Partners .. ...10,000.000 |.. 1,049,863 |..
898320-10-9 ......... TRUIST FINL CORP ... ....11/01/2024 ... |Various .. ...46,000.000 |.. v 1,078,255 |..
902973-30-4 ......... US BANCORP DEL ....06/25/2024 ... |Various .. ...26,000.000 |.. .. 1,036,439 |..
911312-10-6 ......... UNITED PARCEL SERVICE INC CL B .. ....11/01/2024 ... |MKM/Roth Partners LLC .... ....5,500.000 |.. 738,443 |..
92826C-83-9 ......... [VISA INC COM CLASS A .... ....04/05/2024 ... |MKM/Roth Partners LLC . . 3,800.000 |.. . 1,049,945
046353-10-8 ......... ASTRAZENECA PLC .......... .. |D... ...08/05/2024 ... | Various ...65,000.000 |.. ....5,111,987 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 32,190,920
47103D-72-8 .........| JANUS HENDERSON SMALL CAP VALUE FUND N ...viuvviriesisiesesieteseeteseeseneesesestesesnesessesesnesesnssesnesensnsenes | eevenesnennnnene Joues 12/12/2024 ... [DITEEY euvvitetitettt ettt ettt sttt ettt ettt ettt ettt nennenens [eenes ...85,241.000 |.. ... 2,083,687 |..
47103D-79-3 ......... [ JANUS HENDERSON TRITON FUND N ... ....12/10/2024 ... |Direct 45,984.000 |.. . 1,343,660
55272P-59-6 ......... [MFS MID CAP VALUE FUND | ... 12/12/2024 ... |Direct ... ...83,427.000 |.. (e 2,764,785 |..
779562-20-6 ......... T ROWE PRICE NEW HORIZONS FUND | CLASS ... ....12/16/2024 ... |Reinvested Div ... ...31,848.000 |.. ... 1,908,221 |..
779570-30-1 ..o T ROWE PRICE SWALL CAP VALUE | CLASS ....12/16/2024 ... |Reinvested Div ... 158,479,000 [+ 3,250,242 |..
885215-56-6 ......... | THORNBURG INTL EQUITY CL | ....12/23/2024 ... |Various ...55,558.000 |.. v 1,473,797 |..
949915-48-2 ......... [ ALLSPRING FUNDS SPECIAL MID CAP VALUE=INST ...i.tisessessissessississensessessessentessenne e nne e sne e ...12/24/2024 ... |Reinvested Div ... ...42,161.000 |.. .... 2,098,348 |..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 14,897,740
464287-23-4 ......... [ ISHARES MSCI EMERGING MKT IDK FD ETF ...veovvosesessesssessesmesnesnsessesnsesnssnssnssnssnssnssnssnessnesnesnnes | 12/20/2024 ... [ P MOFGAN ...ttt sttt ettt etttk bbbttt e 32,000.000 [veveiiiiiniiniieens 1,851,475 |oveiiiieiiienesesenenenes | 0
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,351,475 XXX 0
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Showing All Long-Term Bonds and Stocks ACQUI
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1 2 3 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999997. Total - Common Stocks - Part 3 48,440,135 XXX 0
5989999998. Total - Common Stocks - Part 5 1,467,618 XXX 0
5989999999. Total - Common Stocks 49,907,753 XXX 0
5999999999. Total - Preferred and Common Stocks 49,907,753 XXX 0
6009999999 - Totals 216,772,717 XXX 675,755
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GNMA GTD PASS THRU POOL MA7447  2.500%
3617IM-HY=7 .. |07/20/36 ...ceeeeeeeeeeeeeeeneeeeeeeeee e eeeenees | s ..12/01/2024 .| Paydown ......eeveeeennnesfoeeenneeeeeeeees s 1,051,383 |.ccenennnnn 1,051,383 [......... 1,079,639 |......... 1,077,018 |oeveeeeeeinnnnns (U R (25,634) e (U (25,634) |.eeevnnnnne [V PO 1,051,383 |oeeveenieeenee [V [V [V AU 14,267 ..07/20/2036 .
GNMA GTD PASS THRU POOL MA7797  2.000%
36179H-UN-6 .. |01/20/37 .o | e ..12/01/2024 .| Paydown .....eeeeeeennnesfoeeenneeeeeenees s 2,282,534 |.ceunennnnn 2,282,534 |.......... 2,243,347 |.......... 2,282,288 | (U (CIVATY] R (V) (9,714) |+ eeeeeeen [V PO 2,232,534 |oeoeiiaiaaeene [V [V [V AU 23,356 |..01/20/2037 .
GNMA GTD PASS THRU POOL MA7798  2.500%
36179W-UX-4 .. |01/20/37 ... ..12/01/2024 .| Paydown ... ..1,100,869 |.......... 1,100,869 |......... 1,129,078 |......... 1,126,846 |.. .. (25,977)|... ...(25,977) ... ..1,100,869 |.... ..01/20/2037 .
GNMA GTD PASS THRU POOL MA7910
3617IH-YF-9 .. | 03/20/37 .eeeeeeeeeeeeeeeeee e eeennn | e ..12/01/2024 .| Paydown .....eeeeveeennnnsfoeeenneeeeeeeees s 2,099,618 |........... 2,099,618 |......... 2,091,745 |.......... 2,092,185 [oeveeieeeennnnns (V) TA34 | (1) T434 | [V PO 2,099,618 |...cevvvnnnnnnns [V [V [V AU 28,312 ..03/20/2037 .
GNMA GTD PASS THRU POOL MA8B948  5.500%
36179X-5H-5 .. | 06/20/53 ... I I ..12/01/2024 .| Paydown ... .. 1,929128 |........... 1,929,128 |......... 1,926,717 |......... 1,926,687 |.. 2,880 e O 2,441 ..1,929,128 |.... ..06/20/2053 .
GNVA GTD PA .
36179Y-AS-3 .. |07/20/53 ....eeeeeeeeeieeeeeeeee e eeeennn | e ..12/01/2024 .| Paydown .....eeerveeennnesfoeeenneeeeeenees s 1,888,843 |........... 1,888,843 [......... 1,886,482 |......... 1,886,453 [..cocevennnnnnnes (V) 2,390 [oeieieeiiiinnns (1) 2,390 |oeeeeriieeees [V PO 1,888,843 |..ccooeeeennnnnn [V [V [V AU 72,713 1..07/20/2053 .
GNMA GTD PASS THRU POOL MA9241 5.500%
36179Y-HS-6 .. | 10/20/53 ... I I ..12/01/2024 .| Paydown ... ..1,256,871 |........... 1,256,871 |......... 1,267,083 L0 .. (10,152)f... ...(10,152) |... ..10/20/2053 .
GNVA GTD PA .
36200R-YA-4 .. | 12/15/31 e | e ..12/01/2024 .| Paydown ......oeieeeminiees foeenn e [ o7 I 929 oL 937 |oveeeeeennnnnns [ PR (T)feeeeeeemeies [ () |eeeemeeeeees [V PO 72 B [V [V (U 33 )..12/15/2031 .
GNMA GTD PASS THRU POOL 571266  6.500%
36200S-TX-8 .. | 10/15/31 .o | s ..12/01/2024 .| Paydown ......eieeeminiees e [ KiS72 352 [ K72 I 352 e [ [V [ [V O [V PO 72 [V [V (U 12 (..10/15/2031 .
GNMA GTD PASS THRU POOL 003026  7.000%
36202D-LF-6 .. |01/20/31 ..eeieeieeiie e | e ..12/01/2024 .| Paydown .....oevevemennees |oeennneeeeeeiees [ 2,029 [eeeeieieiinns 2,029 | e 2,056 |.eeeerennnns 2,088 [ [ IR ()] [ () PP [V PO 2,029 [oooeeiiiiiinnnes [V [V (U 70 [..01/20/2031 .
GNMA GTD PASS THRU POOL 003667  6.500%
36202E-CC-1 .. |01/20/35 ...eeeeeeeeeeeeeeeene e eeee e eeennn | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeenieeeeeenes e 18,955 [.eeeeeninnns 18,955 |.eeveennnnes 19,508 |evevinnnnnes 19,270 [ooeeieeiiiies (1) [15)] (1) (315) |+ eeeeeneeeees [ PP 18,955 |oevveniiieeees [V [V (U O 649 [..01/20/2035 .
GNMA GTD PASS THRU POOL 003809  6.500%
36202E-GS-2 .. |01/20/36 ...eeeeeeeeeeeeeenne e eeeeee e eeennnn | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 26,911 [t 26,911 |oeeeeees 27,655 [.oeeeeennnnns 27,871 [oeeeieeeeens (1) [LS10)] F (1) (460) |-vvveeeeeennnnn [ PP 26,911 | [V [V (U O 907 |..01/20/2036 .
GNMA GTD PASS THRU POOL 003880  6.500%
36202E-JZ-3 .. |07/20/36 ...ceeeeeeeeaeeeeeeee e | e ..12/01/2024 .| Paydown .....eereeemnenesfoeeeeneeeeeeeees e 16,268 |.eevveenneees 16,268 |........c.... 16,665 [.....cceeeeee 16,544 [....ocovnnnnnnnns (1) (V6] A (1) T (275) |+ eeeennneeeeens [ PP 16,268 |...ooeeeeeennnns [V [V (U O 643 |..07/20/2036 .
GNMA GTD PASS THRU POOL 003892  7.000%
36202E-KD-0 .. |08/20/36 ....ceeeeeennaeeeemnniaeeeeennnaeeeeennnnn | e ..12/01/2024 . |Paydown ....eeeeeeemnnnesfoeeeeneeeeeeeees e LR R 18,433 |eeveennes 19,046 |..covvnnnnnns 18,810 |eevvenieeeeeee (1) (740 EUTTT. (1) (740 ] T [ PP 18,433 |oeeeeiiiieeees [V [V (U O 968 |..08/20/2036 .
GNMA GTD PASS THRU POOL 003978  7.000%
36202E-M3-0 .. | 04/20/37 e | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeenieeeeeenes e 1,181 | 1,181 [ 1,517 [ 11,467 |oveeiieeeeeee (1) [(510)] (1) (336) [-eeeevnnneaaens [ PP LR K I O [V [V (U O 313 |..04/20/2037 .
GNMA GTD PASS THRU POOL 004019  7.000%
36202E-PC-7 .. |08/20/37 ...eeeeeeeiaeeeeeeniee e e | e ..12/01/2024 . |Paydown ....eeeeeeemnnnesfoeeeeneeeeeeeees e 11,703 |oeeeee 1,703 |oeeeeee 12,124 | 12,069 [..oeeeeeinnnnnees (1) (IS5} | A (1) (366) |-vvveeeeeennnnn [ PP 11,703 oo [V [V (U O 542 |..08/20/2037 .
GNMA GTD PASS THRU POOL 004029  6.500%
36202E-PN-3 ...| 09/20/37 ...eeeeeeeeeeeeeeeeeeie e eeennn | e ..12/01/2024 .| Paydown .....oevevemennees |oeennneeeeeeiees [ 6,885 |.ceeeeiins 6,885 |.cuuuiaenes 7,050 |oeeeeennnnes 6,990 [oeiiieeiiinnnns (1) (105)[- e (1) (1013 1 PO [V PO 6,885 |oeeveiiiiaeens [V [V (U O 242 1..09/20/2037 .
GNMA GTD PASS THRU POOL 004030  7.000%
36202E-PP-8 .. |09/20/37 ...eeeeeeeenee e | e ..12/01/2024 .| Paydown .....oevevemennees |oeennneeeeeeiees [ [T 6,453 ].ccceninnnnnns 6,697 |..eeerennnnnnnd 6,611 |oeeeeiieeeee (1) (158)]-eeeeeeenes (1) [REEE) 1 PO [V PO 6,453 |...ocornninnnnes [V [V (U O 205 |..09/20/2037 .
GNMA GTD PASS THRU POOL 004040  6.500%
36202E-PZ-6 .. | 10/20/37 ...eeeeeeieeeeeeeeee e | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 44,702 | 44,702 ...coenenn 48,621 ... 47,549 | [V (2,847) e (V) (2,847) |- eeeerneeeens [ PP 44,702 |ooeeeeiiinns [V [V [V AP 1,571 [..10/20/2037 .
GNMA GTD PASS THRU POOL 004087  7.000%
36202E-RG-6 .. |02/20/38 .....oeeeeeeiiie e | e ..12/01/2024 .| Paydown .....oevevemennees |oeennneeeeeeiees [ LRSTKT R— 4,573 | e 4,850 |.oeeerennnnnnes 4,759 |oveeieiieeene (1) (186 eeeveennnnes (1) [REELC) ) PO [V PO 4,573 |oooeeeiiies [V [V (U O 176 |..02/20/2038 .
GNMA GTD PASS THRU POOL 462682  6.500%
36208V-6T-7 .. |04/15/28 ... | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 33,953 |.eeeeiies 33,953 [..eeee 35,306 [....ccovnnnnn 34,312 | (1) (151D ] PO [ PR (RIS O [ PP 33,953 [ooeeiiiiieennns [V [V [V AP 1,218 [..04/15/2028 .
GNMA GTD PASS THRU POOL 781980  7.000%
36241K-FV-5 .. | 12/15/34 oo eeeen [ e ..12/01/2024 . |Paydown ....eeeeeeemnnnesfoeeeeneeeeeeeees e 77,834 [t 77,834 | 80,801 |eevennnnnnns 79,853 [oeeeeeeeeennnnnn (U (2,020)f-eeeeeiiies (V) (2,020) |- eeevvmneaens [ PP 77,834 |oeeeeiies [V [V [V P 2,937 |..12/15/2034 .
GNMA GTD PASS THRU POOL 617692  6.500%
36290U-F9-2 ...J 09/15/37 .eeeeeeeeeee e | e ..12/01/2024 .| Paydown .....eieeemnnnees |oeenneeeeeeeiees [ 4,350 [cooeeeeennnnnns 4,350 |.eeeeeeins 4,483 ..o 4,449 ..o, [ IR (1) (1) IR (99) |+ evemnneeeees [V PO 4,350 [..coeeinnnnnnnns [V [V (U O 154 [..09/15/2037 .
GNMA GTD PASS THRU POOL 617697  7.000%
36290U-GE-0 .. |09/15/37 .eeeeeeeeeeeeeeeeeee e e eeeeenn | e ..12/01/2024 .| Paydown .....eieeemnnnees |oeenneeeeeeeiees [ 1,445 (..ot 1,445 1,504 |oeeeeieeeee I [ IR (i) (1) IR (39) |+ eeemmneeeees [V PO 1,445 | [V [V (U 551..09/15/2037 .
GNMA GTD PASS THRU POOL 617751 7.000%
36290U-HA-1 ...] 10/15/37 . | e ..12/01/2024 .| Paydown ......oeieeeminiees foeenn e [ [0V [SLULV N PO (7 [<7: 3 P [ IR (5)] R (1) IR (26) |-eeeennnneeeens [V PO <100 PO [V [V (U 23 |..10/15/2037 .
GNMA GTD PASS THRU POOL 642134  7.000%
36291Y-LP-0 .. | 08/15/36 ... ..12/01/2024 .| Paydown ... ..5,221)... ..08/15/2036 .
GNMA GTD PASS THRU POOL 658134
36204S-EF-0 .. | 10/15/36 ...eieeieeieeeeeeeeeeeeeeeene e eeeeennan | e ..12/01/2024 .| Paydown .....oeveeemennees |oeenneeeeeenees [ 2,108 [eeeeeeiiinns 2,103 | 2,178 oo 2,147 o [ PR (L3 R [ IR (L3 [V PO 2,108 |oeeeeiieieeenee [V [V (U 81..10/15/2036 .
GNMA GTD PASS THRU POOL 659682  7.000%
36294T-2P-9 .1 10/15/36 ...eieeirrnnaiieenrnianeerinnnnareernenns | eaeees ..12/01/2024 .| Paydown ... .. 1,460 ... ..10/15/2036 .
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GNMA GTD PASS THRU POOL 659609  7.000%
36294T-YE-9 .. |08/15/36 .....evvvvveeiiiiiiiiiiiiiiiiiiiieiiceiiiians [ eeeeens .. 12/01/2024 . [Paydown .......ccovvvvveniis]ooniiniiiniiiins o, LIVZL N 1,779 e 1,837 |oveeiiiiiiins 1,815 |l [V F, (3] I [V (36) [-vvvvvvvnnnnnnns (VN F 1,779 o (VN (V1 O [V O 68 |..08/15/2036 .
GNMA GTD PASS THRU POOL 664404  6.500%
36295A-DH-5 ...| 10/15/37 e [ e ..12/01/2024 . [Paydown ..10/15/2037 .
GNMA GTD PASS THRU POOL 671112 6.500%
36295H-R9-3 ...| 08/15/37 .eevvveiiiiiiiiiiiiiieiieieeeeeeeeeeeeeeians [ e ..12/01/2024 . [Paydown ... ..08/15/2037 .
GNMA GTD PASS THRU POOL 677324  6.500%
362950-PH-7 ...]00/15/38 .oooeiiiiiiiiiiiiiii ..12/01/2024 . [Paydown ..09/15/2038 .
GNMA GTD PASS THRU POOL 698038  6.500%
362960-PX-1 .. |1 01/15/39 ... I U ..12/01/2024 . [Paydown ... ..01/15/2039 .
GNMA GTD PA! .
36296T-ON-6 .. | 10/15/38 ....evvvveieiiiiiiiiiiiiiiiieeccccececeeeiies [ eeeees ..12/01/2024 . [Paydown ..10/15/2038 .
GNMA GTD PASS THRU POOL 701591  6.500%
36296U-NG-1 .. |1 01/15/39 ... [ [ ..12/01/2024 . [Paydown ... ..01/15/2039 .
GNMA GTD PA! .
36296X-E4-2 .. | 11/15/38 .oevvviviiiiiiiiiiiiiiiieecieeeeeeeeeieiiees [ e ..12/01/2024 . [Paydown ..11/15/2038 .
GNMA GTD PASS THRU POOL 704099  6.500%
36296X-GG-3 .. | 12/15/38 .ooeriiiiiiiiiiii ..12/01/2024 . [Paydown ..12/15/2038 .
38379X-XQ-8 .. |GNMA 16 101 LN 3.000% 07/20/46 . . ..12/01/2024 . [Paydown ... .... 159,165 .... 164,959 .0 L0 .0 . .0 . ..07/20/2046 .
38379X-XR-6 .. |GNMA 16 101 QM 3.000% 05/20/46 ............[....... ..12/01/2024 . | Paydown ... .. .... 509,319 ... 523,723 . .. .. .0 0. .0 .. 0. . ..05/20/2046 .
0109999999. Subtotal - Bonds - U.S. Governments 12 586,874 12,586,874 12,687,246 (81 416) 0 (81,416) 0 12 586 874 0 0 0 301 882 XXX
748148-PD-9 .. | QUEBEC PROV CDA DEB  7.125% 02/09/24 ...... ‘A ‘..02/09/2024 .| Maturity ... ...8,325,000 |........... 8,325,000 |........ 10,59, 279 .(24,324)|... ...(24,324))... ..0[........ 8,325,000 |.... L0 .0 . 0. ...296,578 |..02/09/2024 .
46513E-JX-1 .. |AID ISRAEL  5.500% 04/26/24 ... . 04/26/2024 . | Matur ity 2,500,000 |. ..2,500,000 [.. . 3,033,800 |.. .(22,257) .. (22,257) ..0].......2,500,000 |. 0 .0 0 . 68,750 |..04/26/2024 .
0309999999. Subtotal - Bonds - All Other Governments 10,825,000 10,825,000 13,630,079 10,871,581 (46,581) 0 (46,581) 0 10,825,000 0 0 0 365,328 | XXX
OHIO ST REF INFRASTUCTURE IMPT GO  5.000% Redempt ion
677522-NF-7 .. |00/01/34 .oooviiiiiiiiiiiiiiiiiiiiiiii ..03/01/2024 .1100.0000 ... ..3,297,500 |........... 3,297,500 |......... 3,790,377 ..3,309,719 [.. .. (12,219)[... ...(12,219) )... ..3,297,500 |.... .. 82,438 (..00/01/2034 .
TEXAS ST REF TRANSPTN COMMN MOBILITY GO Redempt ion
882723-NB-1 .. |5.000% 10/01/28 ...oevvnnnnni [ e ..04/01/2024 .1100.0000 ......coovvvreeees ereeiiiiieeeeeeeees e, 1,000,000 |.......... 1,000,000 |......... 1,187,010 |......... 1,005,398 |...covvvrinnnnnns [V F, (5,398).cevnnninnnnnnne (VN F (5,398) |-cooeeiiieienns 0....... 1,000,000 f[..eevvvnnnnnnnee (VN (1 O [V O 25,000 |..10/01/2028 .
TEXAS ST TAXABLE PUBLIC FIN SER B GO Redempt ion
882723-PV-5 .. |3.573% 10/01/27 ..10/01/2024 .]100.0000 ... oo ... 4,300,000 |........... 4,300,000 |......... 4,628,305 ..4,332,002 |.. L0l (32,092)). .. ...(32,092))... ..0]........4,300,000 |.... 0. .0 ... .0 ... ... 153,639 [..10/01/2027 .
0509999999. Subtotal - Bonds - U.S. States, Temtones and Possessions 8,597,500 8,597,500 9,605,692 8,647,209 0 (49,709) 0 (49,709) 0 8,597,500 0 0 0 261,077 XXX
HOUSTON TX INDEP SCH DIST REF LTD TAX GO Redempt ion
442403-KA-8 .. |4.000% 02/15/27 ...oevvvvvvvvvriniininiriniiiniiiins [ eeeeen ..05/31/2024 .[100.0000 .......coevereiies e e 3,000,000 |.......... 3,000,000 |......... 3,261,270 |......... 3,003,819 |.....cceeeenn (VN F, (8- 21°)] A () (3,819) oo 0l....... 3,000,000 |..eeeeeeeennns (VN [V (VN O 95,333 |..02/15/2027 .
OMAHA NE REF OMAHA CONVENTION CTR GO
681712-PN-9 .. ]5.250% 04/01/24 ...oooeeveeeeeeeeeeeeeeeeeeeeeeeee [ e ..04/01/2024 . |Maturity ....oooooeiiiiiies foveeeeiiiiieeeeeeeees e 5,000,000 |.......... 5,000,000 ]......... 6,301,800 |.......... 5,030,334 [..connnnnnnnnn [ FPOOOO (30,334)|.ceveeeieinnnnes (U (30,334) [ 0., 5,000,000 |..ooeereieennnns [ oy [0 oy [V 131,250 |..04/01/2024 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 8,000,000 8,000,000 9,563,070 8,034, 153 0 (34,153) 0 (34,153) 0 8,000,000 0 0 0 226,583 XXX
FHLMC 30 YR GOLD PC GRP POOL GO1741
31283H-5A-9 ...|6.500% 10/01/34 .....ovvrmrmiiiiiiinininiiiiiiiiiias [ oo .. 12/01/2024 . [Paydown ........coevvvvieiii]onniniininiiinins e, 16,729 |..cooeeeens 16,729 ..o 17,39 |l 17,148 |l [V F, (C31¢))] R [V F (1)) A, [V F 16,729 |l (VN (1 O [V O 635 |..10/01/2034 .
FHLMC 30 YR GOLD PC GRP POOL G01533
31283H-V2-8 .. |6.000% 03/01/33 ....eevvvmririniiinnininiiiiiiiiiaas [ eeeees .. 12/01/2024 . [Paydown .......coevvvvviiiisoriiinininiiiins e, 14,732 oo 14,732l 15,240 |............. 15,085 [..vvveniinnnnnnee [V F, [(7X) ] R [V F (7)) [V F 14,7382 |l (VN (1 O [V O 435 |..03/01/2033 .
FHLMC 30 YR GOLD PC GRP POOL (62770
31287N-CF-3 .. | 7.000% 01/01/32 ..evvnnnnni [ e .. 12/01/2024 . [Paydown .......coevvvvviiiisoriiinininiiiins e, 37,557 [ceveeiiiininns 37,557 |.ooeeiies 39,634 [...oevveennns 38,548 [..oovviiiiiinnns [V F, (61673 R [V F [C17 ) F, [V F 37,557 |oooeiiiiiiiins (VN (1 O [V O 1,716 |..01/01/2032 .
FHLMC 30 YR GOLD PC GRP POOL (63291
31287N-U0-9 ...|6.000% 01/01/32 ..evvnnnnni [ e .. 12/01/2024 . [Paydown .......ccovvvvvviiis]onneniiiniiiiinins |, 6,938 [.ccoeiiiinns 6,938 |............. % [V PO, 7,011 | [V F, [WK)] [V (WK ) T (VN F 6,938 |l (VN (1 O [V O 225 |..01/01/2032 .
FHLMC 30 YR GOLD PC GRP POOL A45750
3128K6-L7-3 .. | 7.000% 10/01/31 .ooooveriiiiiiiiii [ .. 12/01/2024 . [Paydown .......coevvvvviiiisoriiinininiiiins e, 70,731 oo 70,731 |oveeiiieens 74,312 [ 72,322 | [V F, (73] S (VN F [ 72 ) F. [V F 70,731 |oveeiiiiiiiiens (VN (1 O [V O 2,437 |..10/01/2031 .
FHLMC 30 YR GOLD PC GRP POOL A48985
3128K9-6W-9 .. | 7.000% 05/01/36 ....evvvnnnnnn [ e ..03/01/2024 . [Paydown ........ccevvvviieisoriniiiiiiiiiiiins e FA: ) P F£:J R VAL 773 [ [V F, [G15)] [V (15) [vvvevvennnnnnns (VN F L P (VN (1 O [V O 10 |..05/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL A58841
3128KM-ZE-8 .. | 7.000% 03/01/37 ..eevvnnnn [ e .. 12/01/2024 . [Paydown .......ccovvvvvviiis]onneniiiniiiiinins |, 1,578 |ovevveiiiiinens 1,578 e 1,632 |oeveiiiiiiies 1,625 |ooeeeeiiiiinns [V F, ()] A [V (48) [vvvvvvvvnnnnns (VN F 1,578 |oveeiiiiiiiiens (VN (1 O [V O 611..03/01/2037 .
FHLMC 30 YR GOLD PC GRP POOL G02422
3128M4-AX-1 .. |6.000% 12/01/36 ...ovvennnn [ e ..12/01/2024 . [Paydown ... ..12/01/2036 .

FHLMC 30 YR GOLD PC GRP POOL GO3403
3128M5-DG-2 .. | 6.500% 10/01/37 .ooovvvveeeeeeiiiieeeeeiieee e e ..12/01/2024 . [Paydown ......oeceuveeeeeeifoveeeiiiiiiiiieeeis e 10,706 |.............. 10,706 ............. 11,616 |............. 1,318 ). Ofiiaennn. [(S173)] SN O e, (612) fouvveeeeannnnnes 0feeennnes 10,706 [..ooeeennnee.s 0 fiieeeeennnes 0 i, 0, 283 |..10/01/2037 .
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FHLMC 30 YR GOLD PC GRP POOL G03600
3128M5-KM-1 .. ] 7.000% 11/01/37 «ooooeeeiiiiiiiii s .. 12/01/2024 . [Paydown .......ccovvvvveniis]ooniiniiiniiiins o, 5,837 [eoiiiiiiins 5,837 |l 6,012 |l 5,062 |oeeeeiiiiiiiinns [V F, [QF13)] S (VN F [P ) (VN F 5,837 | (VN (V1 O [V O 248 |..11/01/2037 .
FHLMC 30 YR GOLD PC GRP POOL G05520
3128M7-PD-2 .. |6.500% 01/01/39 ...evvvvnineiiiniinniiiiiiiiiiiiinas [ eeees .. 12/01/2024 . [Paydown ........coevvvviiiis]onniinininnniis o, 10,539 [ 10,539 |l 11,395 | 11,166 |..ooooeeeeeennns [V F, [(:22))] P [V F ({220 R [V F 10,539 |ooooeeeiiniins (VN (1 O [V O 398 |..01/01/2039 .
FHLMC 30 YR GOLD PC GRP POOL G05580
3128M7-Q9-0 .. |6.500% 04/01/39 ....evvvvviiiiiiiiiiiiiiiiiiiiiiiins [ eeees ..12/01/2024 . [Paydown ... . 7,611 ..04/01/2039 .
FHLMC 30 YR GOLD PC GRP POOL G07266
3128M9-MP-4 .. 14.000% 12/01/42 ....covvvveeieiiiiiiiiiiiiiiiiiiiias [ e .. 12/01/2024 . [Paydown .......ccoevvvviiiisoniinnnnniniins o, 126,588 |............. 126,588 |.....ccc... 134,559 |...oeveeenns 133,130 [oevveiiiiiiinens [V F, ({772 R 1 I FORRRRY (- 17 ) i FO | I R 126,588 ..12/01/2042 .
FHLMC 30 YR GOLD PC GRP POOL G08779
3128MJ-21-1 .. | 3.500% 09/01/47 ..eevvvvveiiiiiiiiiiiiiiiiiiiiiiens [ eeeeees ..12/01/2024 . [Paydown ... ...377,575 |... .. 377,575 ... 379,784 . 379,492 |.. - (1,917)]... ..377,575 |.... ..09/01/2047 .

FHLMC 30 YR GOLD PC

3128MJ-25-8 .. | 3.500% 10/01/47 «.eevvveeiaiiiiieeei e ..12/01/2024 . |Paydown ........cccoeeeeei o 110,278 | 110,273 |............ 111,008 |............ ML719 | 0 fiiennes (1,446 O [ (1,446) [0 [, 10,278 | (O R (L R [V PO 2,096 |..10/01/2047 .
FHLMC 30 YR GOLD PC GRP POOL GO8791

3128MJ-22-2 .. | 3.000% 12/01/47 ..eevveeeieeiiiieeei e ..12/01/2024 . |Paydown .... ...151,637 |... .. 151,637 ..150,618 ..12/01/2047 .

FHLMC 30 YR GOLD PC

3128MJ-3N-8 .. | 3.500% 03/01/48 ....ooveenniiiiiiiieiiiieeeee e ..12/01/2024 . [Paydown .......cccoeeeeeiifoniinns e, 78,027 |oeerieennns 78,027 ..o 77,79 |..ooeeeeee. 77,806 |.evveeeeennnnns (VY R 21 | [V R, 21 [ (I IO 78,027 |oeeeeiiiiennnn. (O R (L R [V PO 1,514 ..03/01/2048 .
FHLMC 30 YR GOLD PC GRP POOL GO8823

3128MJ-4H-0 .. | 3.500% 07/01/48 .....ovveeeiiiiiiieeiee e ..12/01/2024 . [Paydown .......cccoeeeeeiiforniiiis [, 41,789 | 41,789 ...l 41,766 | 4,764 ool [V R, 25 [l (VN R 25 |, (I IO 41,789 | (O R [V R [V O 822 ..07/01/2048 .
FHLMC 30 YR GOLD PC GRP POOL GO8011

3128MJ-AM-2 .. | 6.000% 09/01/34 ....ovveiieeiiiiiiieeee e ..12/01/2024 . [Paydown .......cccoeeeieiifoniinn [, 12,365 |.evrieeennne 12,365 |...cennnns 12,769 |.........el 12,654 |..ooeeeeenns 0 foiiieanns (289)].ceiiiienn. [V SR (289) [eeeeeeniiianns (I IO 12,365 | (O R (L R [V O 410 |..09/01/2034 .
FHLMC 30 YR GOLD PC GRP POOL GO8537

3128MJ-83-5 ...| 3.000% 07/01/43 ....evvvieeeiiiiiieeeiiieeeee | e ..12/01/2024 . |Paydown ........cccoeeeeei o 186,132 |............. 186,132 ............ 181,301 |l 182,299 |.oocenniiene. 0 forieeannns 3,833 | 0 foiiinanns 3,833 | [\ S 186,182 |.ooeeenieeee. (O R (L R [V PO 3,076 |..07/01/2043 .
FHLMC 30 YR GOLD PC GRP POOL GO8538

3128MJ-84-3 ...| 3.500% 07/01/43 ...oovvieniiiiiiiiiiieeeeec | e ..12/01/2024 . |Paydown ........cccoeeeeei o 156, 111 | 156, 111 |............ 154,501 |............ 154,773 |ooeeeiiee. 0 forieeannns 1,338 | 0 foiiinanns 1,838 |oeeeeiiees 0 foeennnn. 156, 111 | (O R (L R [V PO 2,970 |..07/01/2043 .
FHLMC 30 YR GOLD PC GRP POOL GO8534

3128MJ-8Y=7 .. | 3.000% 06/01/43 .....oovveeeeiiiiiiieeiiiiieeeee | e ..12/01/2024 . [Paydown .......cccoeeeeeiiforniiiis [, 89,095 [.......c..s 89,09 |............. 86,840 |............. 87,275 [ceeeeeniines 0 forieeannns 1,820 [oeeeeiiiiiis 0 foiiinaenns 1,820 [oeveeeeennnns (I IO 89,095 |....oeeennnns (O R (L R [V PO 1,462 |..06/01/2043 .
FHLMC 30 YR GOLD PC GRP POOL GO8601

3128MJ-U3-2 ...| 4.000% 08/01/44 .......ooveeinniiiiiiieiiieeeee e ..12/01/2024 . |Paydown ........cccoeeeeei o 121,382 |.oveeeene 121,382 ............ 129,012 |............ 127,664 |.......ccenee 0 fiiennes [(72:73 | R, 0 foieeannns ((07::72  FOR [\ S 121,382 |ouveeeeenns (O R (L R [V PO 2,672 ..08/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL GO8587

3128MJ-UN-0 .. | 4.500% 05/01/44 .....ooonmmiiiiiiiiiiiiieeei e ..12/01/2024 . [Paydown .......cccoeeeiniifoniinit e, 36,361 |.uuneeeenne 36,361 ... 39,361 |..uvveennn. 38,813 [l 0 fiiannes (2,452) e, 0 foieeannns (57 S (I IO 36,361 |.cveeeeeenns (O R (L R [V O 934 1..05/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL GO08592

3128MJ-US-7 .. | 4.000% 06/01/44 ......oooveeinniiiiiieiiiieeece e ..12/01/2024 . [Paydown .......cccoeeeieiifoniinn [, UNEY N R 90,751 [ceeeennns 96,026 |............. 95,106 [o.eeeeeennnnnens 0 fiiennes (4,355)ccccnniiieen. 0 foieeannns (4,355) [euveeeeennns (I IO 90,751 | (O R (L R [V PO 1,980 |..06/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL GO08595

3128MJ-UV-0 .. | 4.000% 07/01/44 .....ovveieiniiiiiieeieee e ..12/01/2024 . [Paydown .......cccoeeeiniifoniinit e, 31,490 [ooeeeeennnns 31,490 |.euneeenn. 33,208 [oeeeenns 32,968 [...ooeeennnnnns 0 fiiannes (1477 0 foieeannns (1477) [eeeeeiiees (I IO 31,490 |.ooiieenns (O R (L R [V O 676 [..07/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL GO8637

3128MJ-V7-2 .. | 4.000% 04/01/45 ...ooovernnniiiiiiiiiiieeceec e ..12/01/2024 . [Paydown .......cccoeeeieiifoniinn [, 60,085 |.............. 60,085 |............. 64,253 |............. 63,688 |................ 0 fiiennes (3,603)]...ceeeeeennnnns 0 foieeannns (3,603) |-ceevriaeennns (I IO 60,085 |....cceveeenn. (O R (L R [V PO 1,154 1..04/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8609

3128MJ-VB-3 .. | 3.500% 10/01/44 ....oovireniiiiiiiii e ..12/01/2024 . [Paydown .......cccoeeeeeiifoniinns e, 50,323 [cueeeeenis 50,323 |...uveeeeen. 52,531 [oooeiennis 720 N I 0 fiiannes (1,834)]evieieenns 0 foieeannns (1,834) | (I IO 50,328 [oeeiiiiinnnns (O R (L R [V O 922 1..10/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL GO8610

3128MJ-VC-1 .. | 4.000% 10/01/44 .....oovvieeniiiiiieeie e ..12/01/2024 . [Paydown .......cccoeeeieiifoniinn [, 39,161 |.eenieene 39,161 [............ 41,664 |............. 4,221 [ 0 fiiennes (2,060)]..cneriiennnnne 0 foieeannns [0 (I IO 39,161 | (O R (L R [V O 875 ..10/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL GO8627

3128MJ-VV-9 .. | 3.500% 02/01/45 ...ooorrneiiiiiiiiiiiieeeee e ..12/01/2024 . [Paydown .......cccoeeeeeiifoniinns e, 22,863 [..eeeeennnnes 22,863 |....oeeeenn. 23,89 [ 28,720 foveveieiiiaens 0 foiieeaenns [£:170)] RN [V SR [£:170) SRR (I IO 22,863 |..uveeeeennns (O R (L R [V O 425 1..02/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8660

3128MJ-WW-6 .. | 4.000% 08/01/45 ......oovveeenniiiiiieeiiiiieeeee | e ..12/01/2024 . [Paydown .......cccoeeeieiifoniinn [, 40,791 |oeniieeens 40,791 ..ol 43,158 |...ooeeeeee. 42,844 | 0 fiiennes [0 ] R 0 foieeannns (2,088) |- (I IO 40,791 |l (O R (L R [V O 952 1..08/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8681

3128MJ-XK-1 .. | 3.500% 12/01/45 ..oovviiniiiiiiiiii e ..12/01/2024 . [Paydown .......cccoeeeeeiifoniinns e, 93,210 [euveeennnd 93,210 |.evveennn. 95,713 |.uuneeene. 95,361 [ooeeeeeninnens 0 fiiannes (251573 | R, 0 foieeannns (2,182) | (I IO 93,210 |ourriiieennns (O R (L R [V PO 1,814 ..12/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8687

3128MJ-XR-6 .. | 3.500% 01/01/46 .....ooveeeeniiiiiiieeiiec e ..12/01/2024 . [Paydown .......cccoeeeeeiifoniinns e, 55,712 [cueeeeenis 55,712 e 58,411 |l 58,021 [ooeeeiiiiiens 0 fiiannes (2,308)]..cvveeeeennnnes 0 foieeannns (2,308) |-cuevriaeennne (I IO 85,712 | (O R (L R [V PO 1,056 |..01/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL GO8733

3128MJ-Y7-9 .. | 3.500% 11/01/46 «..evveeeeeeiiiieee e ..12/01/2024 . [Paydown .......cccoeeeeeiifoniinns e, 82,862 |.............. 82,862 ............. 82,487 |............. 82,510 [oeeeeieninnens [V R 352 | [V R, 7 O (I IO 82,862 |....ceeeennnns (O R (L R [V PO 1,614 ..11/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL GO8705

3128MJ-YB-0 .. | 3.000% 05/01/46 ......eoveeeenniiiiiieeiiiiieeeee | e ..12/01/2024 . |Paydown .... ... (1,577)|... ..05/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL GO8741

3128MJ-ZF-0 .. | 3.000% 01/01/47 e e ..12/01/2024 . |Paydown ........cccoueeeeei o 496,443 |............ 496,443 |............ 494,044 |............ 494,210 |, 0 foueieanns 2,283 [oeeiiiiiies 0 foiieeaenns 2,283 [oiieieeins [\ S 496,443 |................ (O R [V R, [V ORI 8,288 |..01/01/2047 .
FHLMC 30 YR GOLD PC GRP POOL C91748

3128P7-6H-2 ...| 3.500% 02/01/34 woveveeeeiiiieeeeeiiiieeeeees [ s ..12/01/2024 . |Paydown ... ...248,685 |... .. 248,685 ...257,175 . 254,049 .. AR ..(5,364)]... ..248,685 |.... ..02/01/2034 .
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FHLMC 30 YR GOLD PC GRP POOL C01271
31202H-MU-5 ...16.500% 12/01/31 ..eevvviiiiiiiiiiiiiiiiiiiiiiiiiiins [ e ..12/01/2024 . [Paydown .......ccoevvvviiiiionniniinniiiis o 2 21 895 |l 887 |l [V ()] PO (VN ()] S (VN F 881 [ (VN (V1 O [V O 29 [..12/01/2031 .
FHLMC 30 YR GOLD PC GRP POOL C09004
312028-AD-2 ... 3.500% 07/01/42 .....evvvvieiiiiiiiiiiiiiiiiiiiiiins [ eeeen .. 12/01/2024 . [Paydown ........coevvvviiiis]onniinininnniis o, 35,069 [..evvvvrnnnnnns 35,069 |.........n. 35,945 [.oovviiiennns 35,761 [cevveiiiiiiinnns [V F, (51573 S [V F (7 ) A [V F 35,069 |....ooeeeeeenns (VN (1 O [V O 685 |..07/01/2042 .
FHLMC 30 YR GOLD PC GRP POOL C09062
312025-B7-4 ...14.000% 07/01/44 ......ovvvvmmmmmnnininniiniiniiinnns [ eeeen .12/01/2024 . [Paydown ... ..07/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL C09069
312025-CE-8 ...|4.000% 11/01/44 ......evvmrmniiiiiiiiiniiiiiiiiiians [ oo ..12/01/2024 . [Paydown ..11/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL A30635
31297K-V4-1 .. |6.000% 07/01/32 ..... ..12/01/2024 . [Paydown .. ...(41) ..07/01/2032 .

313206-A9-1 ..
313206-CH-1 ...
313206-CP-3 ...
313206-FN-5 ...
31320H-E3-3 ...
313200-GH-0 ..
31320H-HG-1 ..

31326K-V6-0 ..

3132HN-DM-8 ...

3132M5-7D-8 ..

3133TL-V5-4 ..

3134GX-TP-9 ..

31368H-NG-4 ..

31371L-48-5 ..

31371L-VE-6 ..

31371M-3Y-1 ..

31371M-5P-8 ..

31371M-WV-5 ..

3138501-25-7 ..

3138E1-M5-3 ..

3138EE-RL-5 ..

3138IM-L5-8 ..

3138Y9-M4-7 ..

31390P-GJ-0 ..

31396H-UD-9 ...

31396N-J9-8 ...

FHLMC 15 YR POOL SB8132  2.000% 12/01/36 .
FHLMC 15 YR POOL SB8172  4.000% 07/01/37 .
FHLMC 15 YR POOL SB8178  4.000% 09/01/37 .
FHLMC 15 YR POOL SB8273  5.500% 12/01/38 .
FHLMC 30 YR POOL SD8254  3.000% 10/01/52 .
FHLMC 30 YR POOL SD8300  5.500% 02/01/53 .
FHLMC 30 YR POOL SD8331  5.500% 06/01/53 .
FHLMC 30 YR GOLD PC GRP POOL Q04537

3.500% 11701741 (oo
FHLMC 30 YR GOLD PC GRP POOL Q11908

3.500% 10/01/42 ...ovvvvieiiiiiiiiieiiiiie
FHLMC 30 YR GOLD PC GRP POOL 025692

4.000% 04/01/44 ...ovvvvieiiiiiiiiiiiiiiee
FHLMC REMIC SER T 18 A3 SEQ  6.609%
08/15/29 .evviiiiiiiiie e
FEDERAL HOME LN MTG CORP  3.500% 11/27/24

FNMA PASS THRU POOL 190391  6.000%

09/01/38 vvveieeiiiiiie e
FNMA PASS THRU POOL 255633  6.500%
01/01/35 evviiiiiiii
FNMA PASS THRU POOL 255413 6.500%
10701734 oo
FNMA PASS THRU POOL 256515  6.500%
12/01/38 e
FNMA PASS THRU POOL 256554  6.500%
01/01/37 e
FNMA PASS THRU POOL 256360  7.000%
08/01/38 .
FNMA PASS THRU POOL 555285  6.000%
03/01/33 eeeeieiiiiiee e
FNMA PASS THRU POOL AJ8479  4.000%
12/01/81 i
FNMA PASS THRU POOL AK9490  4.000%
04/01/42 ovvviiiiiiieee
FNMA PASS THRU POOL AT0347  3.500%
05/01/43 woeveiiiiiiie e
FNMA PASS THRU POOL AX7578  3.000%
01701745 wovviiiiiiii
FNMA PASS THRU POOL 651901  6.000%
08/01/32 wvvvviiiiiiiiiieei e

FHLMC REMIC 3117 BT TWO TIERED NT INV FL
7.000% 02/15/36
FHLMC REMIC 3147 DT
7.000% 04/15/36 +oovvveeeeeiiiiiiiiieiiiiiie

..12/01/2024 .
12/01/2024 .
..12/01/2024 .
12/01/2024 .
.. 12/01/2024
.12/01/2024
..12/01/2024 .

..12/01/2024 .

..12/01/2024 .

..12/01/2024 .

..12/01/2024 .

L11/27/2024

.. 12/01/2024

.12/01/2024

.. 12/01/2024

.12/01/2024

.. 12/01/2024

.. 12/01/2024

.. 12/01/2024

.. 12/01/2024

.. 12/01/2024

.. 12/01/2024

.12/01/2024

.. 12/01/2024

.12/15/2024

.. 12/15/2024

Paydown .

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

Paydown
Paydown
Paydown
Paydown

Paydown

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

. | Paydown

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

L Maturity coooiiiiinns

.... 832,162
..1,436,537
390,990

(19,114)

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

.. (15,477))...
. (985)f...
4,219 |...
124,340 |...
...2,506 [...

..1 180 934 |....
171,042 ...
..2,982,729 |....

..12/01/2036 .
..07/01/2037 .
..00/01/2037 .
..12/01/2038 .
..10/01/2052 .
..02/01/2053 .
..06/01/2053 .

.. 11/01/2041 .

..10/01/2042 .

..04/01/2044 .

..08/15/2029 .

.. 11/27/2024 .

..00/01/2038 .

..01/01/2035 .

..10/01/2034 .

..12/01/2036 .

..01/01/2037 .

..08/01/2036 .

..03/01/2033 .

..12/01/2041 .

..04/01/2042 .

..05/01/2043 .

..01/01/2045 .

..08/01/2032 .

..02/15/2036 .

..04/15/2036 .
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FNVA PASS THRU POOL 712161  6.500%
31401IM-FA-4 .. | 08/01/33 ..o | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeenieeeeeens e 28,127 v 24,127 [ 24,877 [oeeeeeennnnns 24,560 [.eeeeeeeennnnns (1) ()] [ PR [T IO [ PP 28,127 | [V [V (U O 925 1..08/01/2033 .
FNVA PASS THRU POOL 725162  6.000%
31402C-TT-9 .. |02/01/34 .eeeeeeeeeee e eeeeenn | e ..12/01/2024 .| Paydown .....eeeeeemnnnesfoeeeeneeeeeeens e 10,150 |oevvveeeees 10,150 [oveenneenee 10,491 |ooeneennnnes 10,337 [ (1) (188 eeeeeennes (1) [REEC) ) PO [ PP 10,150 foeeeeeeeeinnnnns [V [V (U O 317 |..02/01/2034 .
FNMA PASS THRU POOL 745932  6.500%
31403D-VZ-9 .. | 11/01/36 ..eeeeeeeeeeeeee e e | e .12/01/2024 . |Paydown ... ..11/01/2036 .
FNMA PASS THRU POOL 779186
31404U-UK-4 ...]08/01/34 ... | s ..12/01/2024 .| Paydown ..06/01/2034 .
FNVA PASS THRU POOL 793362  6.000%
31405M-MK-0 .. | 08/01/34 ..o | e .12/01/2024 . |Paydown ... ..08/01/2034 .
FNVA PASS TH
31406Y-E3-0 .. |09/01/31 .o e ..12/01/2024 .| Paydown ..09/01/2031 .
FNVA PASS THRU POOL 848840  7.000%
31408E-BH-4 .. |01/01/36 ..eeeeeeeieeeeeen e e | e .12/01/2024 . |Paydown ... ..01/01/2036 .
FNVA PASS Ti
31410G-RK=1 .. | 10/01/37 e | e ..12/01/2024 .| Paydown ..10/01/2037 .
FNVA PASS THRU POOL 889072  6.500%
31410G-W9-0 .. | 12/01/37 e | e .12/01/2024 .| Paydown ..12/01/2037 .
FNVA PASS THRU POOL 889386  6.000%
31410K-CX-0 .. | 03/01/38 ..eeeeeieeeee e eeeeeee e eeeeeenan | s ..12/01/2024 .| Paydown ..03/01/2038 .
FNVA PASS THRU POOL 889406  6.000%
31410K-DK=7 .. | 04/01/38 .o | e .12/01/2024 .| Paydown ...eeeeeeeeeennes e e 10,152 |oeeeeeeee 10,152 |eeeeeeeee 10,846 [...enneeeeeee 10,622 [..ooeeeeinennnees (1) (470)]-eeeeeeeeees (1) [CY(0) ) PO [ PP 10,152 |oeeeeeieieeeee [V [V (U O 317 |..04/01/2038 .
FNVA PASS THRU POOL 889579  6.000%
31410K-JY=1 .. | 05/01/38 ..o | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 21,156 [ooeeeeenennnns 21,156 |+eeeennes 23,051 [ooeeeeennnnns 22,536 |eeereieeeeens [V (1,380) ]+ ceeeeneeeeenes (V) (1,380) |-vveeeeeeennnnn [ PP 21,156 |ooeeeeiiinns [V [V (U O 676 |..05/01/2038 .
FNVA PASS THRU POOL 896382  7.000%
314108-2P-1 .. | 08/01/36 ...eeeeeeeeeeeeeneeeeeeene e eeeene | e .12/01/2024 .| Paydown ..eeeeneeieennn feeeeeee e e 70,470 [oeeeeennnnnnns 70,470 |eevennnnnes 72,297 [oeeeeeennnnns 71,535 [oeeeeieeeennnnnn (U (1,085)]cceeeeneeeees (V) (1,085) |-eveeeeeeennnnn [ PP 70,470 |oeeeeeeeeennnnns [V [V [V AP 4,163 |..06/01/2036 .
FNVA PASS THRU POOL 896037  7.000%
31410S-Pll=1 .. [ 08/01/36 ...ceeeeeeeeeeeee e eeeen e eeeenes | e ..12/01/2024 .| Paydown .....oevevemennees |oeennneeeeeeiees [ 9,284 [t 9,284 |.ccciiiiinnn 9,576 |.eeeerennnes [T N O (1) (74)]eeeeeeee (1) (174) |- [V PO 9,284 |..ooveirinnnnnns [V [V (U O 351..08/01/2036 .
FNMA PASS THRU POOL 899671 6.500%
314100-QY=7 .. | 08/01/37 e | e .07/25/2024 .|Call 100.0001 ..o |eeeeeeeeeeemnieeee feeeeeeeeennas 14,588 |.oeeeeeee 14,588 |...enneeeee 15,657 |veveennnnnns 15,298 |eeeeeieeenennns [ IR [0)] R (1) IR (20) |+eeemmneeeees [ PP 15,278 |oveeeiieeieeeee [V (685)].eeeveennnnn ((G1215)] 553 |..08/01/2037 .
FNMA PASS THRU POOL 899671 6.500%
314100-QY=7 .. | 08/01/37 e eeeee | s ..06/01/2024 .| Paydown ......veeeeeinniees |oeennieeeeeeieeee e LY Y/ R 384 [t KL [ IR (G140 FETP (1) IR [0 P [V PO 357 |oeeeeeiiiees [V [V (U R 7 (..08/01/2037 .
FNMA PASS THRU POOL 906563  6.000%
B1411F-FC-3 .. |01/01/37 e e .12/01/2024 .| Paydown ...eeeeueeeeennn [ e 6,810 |.cevvnnenens 6,810 |oeuuunraenee 7,027 |oeeeeeiiens 6,967 |ceoieieeiiinnnns (1) (157)]e e (1) (157) |-veeeeeeeeen [V PO 6,810 [oeeeeeeennnnns [V [V (U O 224 1..01/01/2037 .
FNMA PASS THRU POOL 923751 7.000%
B1412F-HA-8 .. | 04/01/37 oo | e ..12/01/2024 .| Paydown ......oiieeeminiees |oeennee e e Y[ I LS7(V PO 585 [.eeieeeiiies 580 |oeeeeeeeeennnnnns [ IR ()] [ () PP [V PO 570 |ooeeeeieiieees [V [V (U 22 |..04/01/2037 .
FNMA PASS THRU POOL 959403  6.500%
31413Y-KQ=3 .. | 12/01/37 e | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 17,628 |oceeeeee 17,628 |..eeeeeeee 18,113 [ 17,940 [ (1) (1)) T (1) (1D FET [ PP 17,628 |oeeeeeeinnnnns [V [V (U O 995 |..12/01/2037 .
FNVA PASS THRU POOL 995196  6.000%
31416B-RR-1 .. |07/01/38 ...eeeeeeeeeeeeeee e | e ..12/01/2024 . |Paydown ....eeeeeeemnnnesfoeeeeneeeeeeeees e 28,312 | 23,312 [ 25,767 [.eeeeeennnnnn 25,068 [....ceeeeeennnnnn (U (1,757) |+ eeeeeeeeeee (V) (1,757) |veeeeeeeeennnn [ PP 23,312 [oeiiiieiiiinnns [V [V (U O 7131..07/01/2038 .
FNMA PASS THRU POOL 995230  6.500%
31416B-ST-6 .. |01/01/39 .eeiieieeiie e | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 11,789 |oeeene 1,789 [ 12,880 [oeeeeeeenee 12,552 |veeeeieeennnnns (1) (763)]eeeeeeenees (1) [R4:K) 1 PO [ PP 11,789 oo [V [V (U O 389 [..01/01/2039 .
FNMA PASS THRU POOL 995231  6.500%
31416B-SU-3 .. |01/01/39 .o | e ..12/01/2024 .| Paydown .....oevevemennees |oeennneeeeeeiees [ 8,872 e 8,872 9,580 |.eeevreinnnnns 9,384 |.eoeiiiiieeee (1) (173 (1) (512) |+eeeeeieeees [V PO 8,872 | [V [V (U O 319(..01/01/2039 .
FNVA PASS THRU POOL MA1489  3.000%
31418A-UP-1 .. |07/01/43 ..o | e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 96,049 |........cc. 96,049 |............. 93,978 [...ceeennnnnn 94,357 |.eeeriieeeeenee (V) 1,692 [ooeeeeiiiins (1) 1,692 |eeeeiiieeeees [ PP 96,049 |...coovnnnnnnnns [V [V [V AP 1,518 [..07/01/2043 .
FNVA PASS THRU POOL MA1958  4.000%
31418B-E8-5 .. |07/01/44 ... e ..12/01/2024 .| Paydown .....eieeemnnnees |oeenneeeeeeeiees [ 6,776 |.eeeeeeees 6,776 |oeeeeeaenne TAT0 | % () N O (1) (723 ] A [ PR (324) [oeeeenneens [V PO 6,776 |ceeeeeeennnnnn [V [V (U O 159 [..07/01/2044 .
FNVA PASS THRU POOL MA2813  3.000%
31418C-DT-8 .. | 11/01/31 e e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 98,748 [..ccvvnnennnns 98,748 |.ceveennnnnn 101,031 |oeeeeennneee 100,19 [ooreeeiiiies [V (1,371) ..11/01/2031 .
FNVA PASS THRU POOL MA3147  3.000%
31418C-P9-9 ...| 10/01/47 .o e .12/01/2024 . |Paydown ... .. 160,579 .. 160,930 . 160,860 |.. .. (280)]... ..10/01/2047 .
FNMA PASS THRU POOL MA3209
31418C-R7-1 .. | 12/01/47 oo e ..12/01/2024 .| Paydown 169,479 |.eeveennnnes 169,228 |............ 169,218 [..ooeeeeeinnnees [N IR 261 [ [ IR L1 I PO [V PO 169,479 |eevveieraenee [V [V [V A 2,882 ..12/01/2047 .
FNVA PASS THRU POOL MA3184  4.500%
31418C-RE-6 .. | 11/01/47 .iieeeriniiieiiiiee e e e cennies | s .12/01/2024 . | Paydown ... ... 144,932 ... .. 144,932 .. 153,832 . 152,884 |.. .0 .. (7,952) ... .. 144,932 |.... ..11/01/2047 .
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FNVA PASS THRU POOL WA4370  2.000%
31418D-20-5 ...| 06/01/51 w.evvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiians [ oo .. 12/01/2024 . [Paydown .......ccovvvvveviisoniininnniiiis |, 589,271 [c.evvvennnnee 589,271 ............ 591,818 |............ 591,652 |...coeeeeeeenns [V F, (2,381)[ceevenniniinnnne (VN F (2,381) |oeeeeeeiieens [N . 589,271 [oeeeiiiiiinnee (VN (V1 O [V O 6,660 |..06/01/2051 .
FNMA PASS THRU POOL MA4319  2.000%
31418D-YR-7 .. | 04/01/51 oevviiiiiiiiiiiiiiiieeeieeeeeeeeeeeeeeeeiies [ e .. 12/01/2024 . [Paydown .......ccovvvvviiiisooniinininiiiinns e, 445,669 |............. 445,669 |............ 446,435 |............ 446,369 |......ooeeenn [V F, [(G15))] A [V F () P, [N . 445,669 ..04/01/2051 .
FNMA PASS THRU POOL MA4726  4.000%
B1HBE-HC-7 .. | 00/01/37 v [ e ..12/01/2024 . [Paydown ... ...415,890 |... .. 415,890 ... 418,424 . 418,244 |.. ..(2,354) ... ..415,8%0 |.... ..09/01/2037 .
FNMA PASS THRU POOL MA4941  5.500%
31418E-P3-8 .. |03/01/53 .oovviiiiiiiiiiiiiiiiieeee .. 12/01/2024 . [Paydown .......ccoevvvviiiisoniinnnnniniins o, 843,079 [...evvennneee 843,079 ............ 841,894 |............ 841,869 [....evvvvnnnnnnee (VN F 1,210 |oveieiiiiiiiees [V F 1,210 [oeeeiiiiiinnes [N . 843,079 ..03/01/2053 .
FNMA PASS THRU POOL MA4919  5.500%
B141BE-PD-6 .. |02/01/53 .ooeeeiiiiiiiiiiiiiiiiiiiiiieece e ..12/01/2024 . [Paydown ... ...465,342 |... .. 465,342 ... 464,033 464,028 |oooeeeeieeeeen O [ 131 0 [, 1,314 |... ..465,342 |.... ..02/01/2053 .
FNMA PASS TH .
31418E-85-0 .. | 06/01/53 ..ceevvvveiiiiiiiiiiiiieiiicccceeceeeeeeieees [ eeeeees .. 12/01/2024 . [Paydown .......ccovvvvviiiisoorniinniiiiiins e, 832,852 ...t 832,852 [............ 826,606 |............ 826,616 [.......oevvnneeee (VN F 6,236 [..oovvnnnninnnne [V F 6,236 |...oooeeiennns [N . 832,852 [...uvvvennnnnnee (VN (1 O [V O 27,030 |..06/01/2053 .
FNMA PASS THRU POOL MA5072  5.500%
B1HBE-TE-7 .. |07/01/53 oo [ eeeees ..12/01/2024 . [Paydown ... ...815,891 |... .. 815,891 ...809,516 |...eeeeennn 809,526 |.eevvvviiiiiinnnn O foeeeeeeinn 6,365 [ 0 e 6,365 |... ..07/01/2083 .
FNMA PASS Ti .
314196-89-4 .. [10/01/40 ..orvoiereieciieeiciieeeeeeeeees | s | 12/01/2024 . [Paydown ....veeveerees e o 56,630 |-.voeoenne. 56,630 [.....onn.. 59,805 [...vvvrees 59,135 [orvicieiicen O [ (2,508) [ O [ (2,505) |-cvoereeene U O 56,630 [.ovvreennens (L O L (L 1,220 |..10/01/2040 .
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD Redempt ion
491552-UY-9 ...|SER B REV  5.244% 07/01/25 ....evvvvnnnnnnnnnn [ eeeens ..08/08/2024 .[100.0000 ......cceeeveeeeis e e 375,000 [..evveennnnes 375,000 ..o 47,199 | 375,000 [oevvvevennnnnnnee (VN (1 PO [V F (I SO [N . 375,000 |ooeeiiiiinnnns (VN (V1 O [V O 20,689 |..07/01/2025 .
LOUISIANA ST PUB FACS AUTH PJ SER B REV Redempt ion
546398-DH-8 ...|5.500% 05/15/27 ....oevvvviiiiiiiiiiiiiiiiiieeeeeens [ e ..05/15/2024 . [100.0000 ......coovvvveeees oreeiiiiieiiieens e 1,505,000 |........... 1,505,000 |......... 1,839,486 |......... 1,578,837 [ceveeiiinnnnnee [V A (11,151} [V F (11,151) | 0....... 1,567,686 |................ (VN A (62,686)]......... (62,686)]............. 41,388 |..05/15/2027 .
TARRANT TX REGL WTR DIST WTR CONTROL & IMPT
876448-BZ-3 .. |REV_ 5.000% 09/01/32 ....ccccoeeccas [ e ..09/03/2024 . [Cal | 100.0000 ... |eeeeeeiiiiiiiiiiiiins feuennnns 6,975,000 |........... 6,975,000 ]......... 8,005,888 |......... 7,073,069 |...coevveeennnnns [V (98,069)|................. [V (98,069) |...cooeeeennnns 0., 6,975,000 [..cooeeeeiennns [\ [\ PP [ 523,125 |..09/01/2032 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 35,929,110 35,929,110 37,337,682 36,074,443 0 (81,959) 0 (81,959) 0 35,992,481 0 (63,371) (63,371), 1,369,275 XXX
638585-AA-7 .. |NATIONSBANK CORP MTN  8.570% 11/15/24 ..... | .. |..11/15/2024 .|Maturity ... |......... 3,000,000 |.......... 3,000,000 |......... 3,054,270 ..3,003,655 |.. .. 0. .. (3,655)]... 0 ..3,000,000 |.... 0. .0 ... .0 ... ...257,100 [.. 11/15/2024 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,000,000 3,000,000 3,054,270 3,003,655 0 (3,685) 0 3,000,000 0 0 0 257,100 XXX
12695#-AD-3 .. | CUA OPCO LLC (UUG) 13.000% 11/01/25 . ‘ 09/25/2024 . |Various . 2,229,019 ..2,229,019 .. . 2,229,019 |.. 2,229,019 L0 0 ..2,229,019 |. 0 144,250 |..11/01/2025 .
00097#-AF-7 .. | ADG ACQUISITION LLC  12.540% 04/11/28 .. 12/27/2024 . [Direct ... 112,500 |... ... 112,500 ). 112,500 .... 112,500 |.. 0. .. .0 0 112,500 |.... Ol 0. 0. ... 11,325 ..04/11/2028 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,341,519 2,341,519 2,341,519 2,341,519 0 0 0 0 0 2,341,519 0 0 0 155,575 XXX
2509999997. Total - Bonds - Part 4 81,280,003 81,280,003 88,219,558 81,640,850 0 (297,473) 0 (297,473) 0 81,343,374 0 (63,371) (63,371), 2,936,820 XXX
2509999998. Total - Bonds - Part 5 15,019, 171 15,019, 171 15,004, 365 0 0 13,658 0 13,658 0 15,018,020 0 1,152 1,152 250,396 XXX
2509999999. Total - Bonds 96,299,174 96,299,174 103,223,923 81,640,850 0 (283,815) 0 (283,815) 0 96,361,394 0 (62,219) (62,219), 3,187,216 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0
09247X-10-1 ... | BLACKROCK INC COM ... [ eeeeen ..03/08/2024 . [Various .........cooeeeees |oeeeeens 3,500.000 |......... 2,804,284 [ | 566,79 |......... 2,841,300 |...... (2,274,505)|....0vvvvvnnnnnns [V 0...... (2,274,505) [.vvvvvvvvnnnnnns [N FOORR 566,796 |................ 0. 2,327,448 |....... 2,327,448
09247X-10-1 ... | BLACKROCK INC COM ...eevens [ oo ..10/01/2024 . [Tax Free Exchange .......|........ 16,600.000 |......... 2,460,787 |.eeveeeeiniiiiiiiiinnn fonnnnne 2,460,787 |........ 13,475,880 |[.... (11,015,093)]......ccccennnnns (1 PO 0l.... (11,015,093) [..evvvvvvvnnnnne 0....... 2,460,787 |.ooooeieeieins (VN (1 O 0
Strategas Research
17275R-10-2 ... | CISCO SYSTEMS INC ..o | e ..08/05/2024 . [Partners ........ccceeeenn |oeneens 246,000.000 |........ 11,493,235 | [ 3,760,124 |........ 12,427,920 |...... (8,667,796), 0 ... (8,667,79) |....coeeveennns 0....... 3,760,124 |..oevvvnnnnnnee 0].....7,733, 112 |..... 7,733,112
22160K-10-5 ...| COSTCO WHOLESALE CORP .......ccevevviiiiiiiiiiinn [ eeeeenn ..12/17/2024 . [Various .... ...6,300.000 |.........5,048,057 |... ... 234,545 ..4,158,504 |...... (3,923,969)|.... .0 04,813,512 [ 4,813,612 |...
46625H-10-0 ... | JPMORGAN CHASE & COMPANY .. ..12/17/2024 . |Various .... ... 3,500.000 |... 834,222 |... ... 340,877 .. 595,350 0493345 |l 493,345 |...
580135-10-1 ...| MCDONALDS CORP . ..04/05/2024 . [MKM/Roth Partners LLC . |.........4,000.000 |......... 1,068,723 |... ...0].......1,007,079 [....... 1,007,079 |...
75513E-10-1 ... ..03/08/2024 . | Coven & Company LLC ... |.........4,000.000 |... 0201122 | 201,122
780259-30-5 ... | SHELL PLC ADR .. ..11/15/2024 .| JP Morgan .. ..4,000.000 |... .... 230,360 . 028,061 [ 28,91 |...
G54950-10-3 ... | LINDE PLC X ..03/13/2024 . |Various .... .. 4,400.000 |... ... 723,800 (1 083,324)|.... ...0.......1,237,849 |....... 1,237,849 |...
5019999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unaffiliated) Publlcly
Traded 26,382,030 XXX 8,449,612 37,001,878 (28,642,267) 0 0 (28,642,267) 0 8,449,612 0 17,932,418 17,932,418
31337¢-10-5 ...|FEDERAL HOME LN BKS CINCINNATI ......oevvveees | . | 12/09/2024 . |Redeemed Shr vevvveeeeees | ......... 4,600.000 |............ 460,000 |..ooeeeeeieeiiieeieees | 460,000 |............ 460,000 [o.ovvvvnnnnnnnnes [V oy [ oy [0 ooy [ 0., 460,000 |...ooeeeeennnn [V ooy O oy 0
5029999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unaffiliated) Other 460,000 XXX 460,000 460,000 0 0 0 0 0 460,000 0 0 0
47103D-72-8 ...| JANUS HENDERSON SMALL CAP VALUE FUND N ..03/12/2024 . |Redeemed Shr .... ..41,701.000 |......... 1,000,000 |... .... 923,686 .980,400 .. ..923,686 |.... ....76,314 |...
55272P-59-6 ... |MFS MID CAP VALUE FUND | ........cceeeeees ..03/12/2024 . |Redeemed Shr .... ..30,741.000 |......... 1,000,000 |... . ....868,153 . 945,281 |.. . . . L0 ..868,153 |.... L0 e 131,847 |
779562-20-6 ...| T ROWE PRICE NEW HORIZONS FUND | CLASS ..03/12/2024 . | Redeemed Shr ............. |........ 33,434.000 |......... 2,000,000 f..ccoeiiiiiiiiiiiiiins e 1,104,450 |......... 1,890,338 |........ (785 888).....ceeiiiinnn O oy 0. (785 888) |...uvverrinnnnns 0f....... 1,104,450 [....cceveeneeeee 0] 895 550 [...ennees 895,560
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77957Q-30-1 ...| T ROWE PRICE SMALL CAP VALUE | CLASS .........[....... ..03/12/2024 . [Redeemed Shr ............. |........ 19,268.000 |......... 1,000,000 964,740 |.... 999,422 |.......... (34,682)|.cceveeeeinenns 0. ..(34,682) |.oooeeeenes [N FRR 964,740 [.ovenniennn 0 fonnnnnnnns 35,260 [....ceeenn 35,260
940915-48-2 ... | ALLSPRING FUNDS SPECIAL MID CAP VALUE-INST . |....... ..03/12/2024 . |Redeemed Shr ............. |........ 20,547.000 |......... 1,000,000 923,523 |.... 943,908 |.......... (20,385)]..ccceeeenennnns 0].. ..(20,385) |..ooeeeeins [ 923,523 0 76,477 |........... 76,477
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 6,000,000 XXX 4,784,552 5,759,349 (974,798) 0 0 (974.,798) 0 4,784,552 0 1,215,448 1,215,448 0 XXX
5989999997. Total - Common Stocks - Part 4 32,842,030 XXX 13,694, 164 43,311,227 (29,617,065) 0 0 (29,617,065) 0 13,694, 164 0 19,147,866 19,147,866 723,360 XXX
5989999998. Total - Common Stocks - Part 5 1,490,391 XXX 1,467,618 0 0 0 0 0 0 1,467,618 0 22,773 22,773 22,284 XXX
5989999999. Total - Common Stocks 34,332,421 XXX 15,161,782 43,311,227 (29,617,065) 0 0 (29,617,065) 0 15,161,782 0 19,170,639 19,170,639 745,644 XXX
5999999999. Total - Preferred and Common Stocks 34,332,421 XXX 15,161,782 43,311,227 (29,617,065) 0 0 (29,617,065) 0 15,161,782 0 19,170,639 19,170,639 745,644 XXX
6009999999 - Totals 130,631,595 XXX 118,385,705 124,952,077 (29,617,065) (283,815) 0 (29,900,880) 0 111,523, 176 0 19,108,420 19,108, 420 3,932,860 XXX
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38384B-BR-1 .. [GNMA 2023-81 LA 5.000% 06/20/52 ..... ..06/07/2024 .|Wells Fargo .... ..08/01/2024 .| Wells Fargo . ...57,876 ...59,057 |.... ... 57,906 |.... 0. .74

g1

383848-BR-1 .. | GNMA 2023-81 LA 5.000% 06/20/52 . .06/07/2024 .| WelIs Fargo . 12/01/2024 .| Paydoun ... ..702,194 |.. 0 .89%
38384K-DD-0 .. | GNMA 2024-19 CD  5.500% 08/20/48 .... .04/03/2024 .| Piper Sandler 12/01/2024 . |Paydoun . L T72,541 |, 0
38384U-GX-1 .. | GNMA 2024-108 PC  4.500% 06/20/53 .... |. .09/16/2024 .| P Morgan .... 12/01/2024 . |Paydoun . 49,408 |.. 0
38384U-QM-4 ...|GNVA 2024-132 DB 5.000% 09/20/52 ... |....... ..09/12/2024 . |Piper Sandler .. ..|-.12/0172024 .| Paydown .... ...93,762 0.
38384U-UF-4 .| GNMA 2024-127 VE  5.500% 05/20/35 ... |....... ..09/13/2024 .| StoneX Financial Inc . . |-- 1270172024 . [Paydoun ... .0
383B4V-NN-4 .. |GNMA 2024-125 H  4.500% 10/20/51 ..... [....... ..10/30/2024 .| JP Morgan .. |-.12/01/2024 .| Paydoun ... 0.
38384H-4H-5 .| GNMA 2024-171 MB  4.000% 02/20/51 ... |....... ..10/30/2024 .| JP Morgan .. |.12/01/2024 .| Paydoun ... .0
38384X-0E-6 .. | GNMA 2024-171 MB  5.000% 04/20/51 ... |....... ..10/29/2024 .| Wlel Is Fargo ... . |..12/01/2024 .| Paydoun .... 0.
38384Y-MS-7 .. | GNMA 2024-160 AJ  4.500% 01/20/52 ... |....... ..10/29/2024 .| JP Morgan .... . |..12/01/2024 . | Paydoun .... . .0
38384Y-PY-1 .. | GNMA 2024-160 GA  5.000% 06/20/53 ... | ....... .. 10/29/2024 .| JP Morgan ... .. 12/01/2024 .| Paydown ... oo 1,050 L0
0109999999. Subtotal - Bonds - U.S. Governments 0 18,684 0
FHLNC 15 YR POOL SB1215  6.000%
31820X-K4-3 ...] 07/01/39 .evveeeeveeeieeeieeeiee e [ v ..10/29/2024 .| P MOrgan .......ceeverervererenenes .. 12/01/2024 .| Paydonn ......eeveereerenes [orrernennn 392,649 |..........400,686 |..........392,649 |............ 392,649 |....cc0rueurnns (L) (8,037)fcveeevinne 0
FHLMC 20 YR POOL SCO510  6.000%
3182D9-R7-1 .| 05/01/44 ..o [ v ..05/22/2024 .| P MOrgan ......coveveververeenenes .. 12/01/2024 .| Paydonn ....evevvevereevenes forreerenrnn 654,725 | 662,705 |- 654,725 | 854,725 | (L) (7,979 e 0
FHLMC 20 YR POOL RB5319  5.000%
3183KY-4C-0 .. | 11/01/44 oo [ e ..10/22/2024 .| P MOFgan .......cvevererverrrenene .. 12/01/2024 .| Paydoun ....eveveverieenen foreereiennns 46,602 |........... 46,019 |........... 46,602 ... 46,602 |-.everenennnns (L] ;3 (L] [ (L] S (| ()] (L] A P2 142
FNVA 24 REMIC 2024-12 BA  5.500%
3136BG-29-3 .. [10/25/45 . [ e ..03/07/2024 .| Wells Fargo ......coecereereeruene ..12/01/2024 .| Paydonn ..cvevveeeeeries feeiiieine 386,865 |.......... 385,414 |.......... 386,865 [.....v..... 386,865 |-veveereenn (1] 1,451 [oriiis (L) 1,451 | (L] S (| ()] (L] A 10,299 [orvevriennnes 650
FNVA 24 REMIC 2024-21 LD 5.500%
3136BR-UE-5 .. | 11/25/49 ...vevveeereereeeereeieieeeeieeniens | eevene ..10/21/2024 .| Wells Fargo .....ocerverervevenns .. 12/01/2024 .| Paydonn ....evervevereerees forneeiennnnns 151,285 |.....e. 152,113 |.......... 151,285 [..voevevee. 151,285 [ovvererienennns (1] S [€:720] TS (1] S [:720] ST (L] S (| ()] (L] A L7 I 485
FNVA 24 REMIC 2024-20 C  5.500%
3136BR-Y7-6 .. | 05/25/54 ...veveueereneereneeieesieesieinsnens | eevenes ..00/03/2024 .| StoneX Financial Inc ............ .. 12/01/2024 .| Paydonn ....evevevereerees forrriennnnns 222,732 | 224,570 | 222,732 | 222,732
FNVA 24 REMIC 2024-74 TA  4.500%
3186BS-2Z-7 .. | 01/25/52 .vevrveereeerreiereeeeieseerenennens | oo ..10/07/2024 .| P MOFgan ......ccveveveevererenenes .. 12/01/2024 .| Paydoun ....eveveverieenen foreereiennns 72,877 v 71,670 [ecveennn. 72,877 |eoeerrinnne 72,877
FNVA 24 REMIC 2024-25 EB 5.500%
3136BS-GB5 .. | 05/25/51 ..vevrverrierisiereeeeieseereeenens | e ..07/10/2024 .| Wells Fargo ......ocevverervevenns .. 12/01/2024 .| Paydonn ....covevvvvererienes forrenennns 2,087,529 |....... 2,077,002 |....... 2,087,529 |......... 2,087,529
FNVA 24 REMIC 2024-42 CP 5.500%
3136BS-HF-5 .. | 06/25/51 ..vvuvevevereienesieeesieiesieienes | eevenes ..07/26/2024 .| StoneX Financial Inc ............ .. 12/01/2024 .| Paydonn ....evervevereerees fornreiennnnns 17,766 |.voneee 17,729 |......... 17,766 oo 117,766
FNVA 24 REMIC 2024-41 GP 5.500%
3136BS-MH-5 .. | 05/25/46 ....cvvveereereiereeieieeeeneeniens | eevenes ..07/10/2024 .| StoneX Financial Inc .... ..12/01/2024 .| Paydon .... 10 97,587 |........... 97,587 1 97,587 | 97,587 ...
FNVA 24 REMIC 2024-41 GA  5.500%
3186BS-PZ-2 .. | 02/25/48 ...eevveeereereeieiieieieieieieiens | e ..10/22/2024 .| StoneX Financial Inc ............ .. 12/01/2024 .| Paydonn ....evervevereerees fornreiennnnns 964,890 |.......... 965,321 | 964,890 [............ 964,890 [..vovvevennee. (L) [CX1)] (L) S [CX1)) (L] S (| ()] (L] A 12,219 [ 3,969
FNVA 24 REMIC 2024-60 K 5.000%
3136BS-T3-9 .. | 12/25/52 ... e ..10/09/2024 . |FHN Financial .. ..12/01/2024 .| Paydon .... ... 143,251 |.......... 143,528 . 143,251 |.... 143,251 |....
FNVA 24 REM .
3136BS-ZM-0 .. | 04/25/54 ...eveneveneereneeieneeienesieenenens | e ..00/24/2024 .| Wells Fargo .....ocervereruerenns .. 12/01/2024 .| Paydonn ....evervevereerees fornreiennnnns 187,624 |......... 186,717 |.vevnvee 187,624 |..vnvnene 187,624 |.vvevrieerninns (L] 72 P (L] 907 |- (L] S (| ()] 0
FHLNC CMO SER 5405 AG SEQ  5.500%
31B7HC-6J-6 .. | 04/25/46 ..o | e ..10/21/2024 .| Vel Is Fargo .... ..12/01/2024 .| Paydon .... L A11,814 oLl 112,902 111,814 |.... (1,088) ... (1,088))].... L0
31BTHC-GH-6 .. | 11/25/50 ..vveveeeieeeeienesieeeseeiesieienes [ eevenes ..04/24/2024 .| FHN Financial .....cooevvveene. .. 12/01/2024 .| Paydonn ....evervevereerees fornreiennnnns 231,778 |.......... 24,752 | 231,778 |............ 281,778 [eoveeeienne (L] 7,026 |oveveeerernens (L) 7,026 |oveeerenrnnne (L] S (| ()] 0
FHLMC CMO SER 5400 EV SEQ  5.500%
31BTHC-KG6 .. | 02/25/35 ...vveeeveneereneeieesieesiennsnens | eevenes ..04/24/2024 .| FHN Financial ........cevveene. .. 12/01/2024 .| Paydonn ....eveveverieenen foreereinns 91,99 |vovennnnn 91,450 |.ouveen 91,99 |ovovenrenene 91,996 [ovevererreennns (L] 546 |.vverrieneins (L] 546 [ (L] S (| ()] 0
FHLNC CMO SER 5413 GA SEQ  6.000%
31BTHC-NV=0 .. | 10/25/48 ...eveveeeveeeieeeeiereseeiesieeenes [ eevenes ..07/10/2024 .| FHN Financial .....cocevvenene. .. 12/01/2024 .| Paydonn ....evervevereerees fornreiennnnns 464,409 |.......... 468,037 |.......... 464,409 |............ 464,409 |..oovevenennnens (L) (3,628)-.cuveveeeenns (L) [:72:)] A (L] S (| ()] 0
FHLNC CMO SER 5413 MV SEQ  6.000%
3187HC-P5-5 .| 06/25/33 ...vevvveeeeereeiereeeeieeeieeniens | eevenes ..05/30/2024 .| FHN Financial ........ccevrvenene. .. 12/01/2024 .| Paydonn ....evervevereerees fornreiennnnns 246,536 |.......... 249,232 |.......... 246,536 ..o 246,536 |.veveveninnins (L) (2,696)]-.cnvevereernns (L) (2,696)|-+cvveveneneene (L] S (| ()] 0
FHLNC CMO SER 5415 BA SEQ  5.500%
31BTHC-PV-8 .. | 02/25/50 ...vevveeeeeeerieiereeeeieeeereeenens | eevenes ..07/26/2024 .| Wells Fargo .....ocevverereerenns .. 12/01/2024 .| Paydonn ....eveveevereerees forreiennnnns 505,880 |.......... 505,694 |.......... 505,880 [............ 505,880 [..vevvevenenee (L] 186 [oveeererienne (L] 186 [rverrereneinns (L] S (| (] 0
FHLNC CMO SER 5411 A SEQ  5.500%
31BTHC-RE-4 .| 01/25/47 o [ e ..05/14/2024 .| FHN Financial ......cocevvvenene. .. 12/01/2024 .| Paydonn ....eveveevereerees forreiennnnns 147,504 |.......... 146,902 |.......... 147,504 |............ 147,594 [.ovveiinennne (L] 173 I (L] 73 (L] S (| (] 0

FHLMC CMO SER 5417 E SEQ  5.500%

S137HD-EP-1 .. [ 12/25/50 uvveeeeeeeiiiieeeeeiiieeeeeeias | e ..07/10/2024 .[FHN Financial ........cceo........ ..12/01/2024 . [Paydown ....oooeevveeeeeeeen oo 1,217,319 |....... 1,216,227 |....... 1,217,319 [......... 1,217,319 | Ofeeennnns 2,002 )i O feeennnns 2,002 ). 0 foeeeeinnne 0 foiiieeens Ofoeieaeinne, 0




1613

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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
FHLMC CMO SER 5417 H SEQ  5.500%
B137HD-F6-2 .. [05/25/50 ...ceeeeeeeeieeeeieee e eeeen [ eeenenn ..10/15/2024 .|KeyBanc Capital Mkts ............ .. 12/01/2024 . |Paydomn .coeveeveeeeennees Joeennieees 463,847 |.......... 465,006 |.......... 463,847 |............ 463,847 |eeveeeeeeennnn [V PO (1,160)]--- e [V PO (1 [510))] PO [V PO [V (U PO [N PR 2,914 [ 1,063
FHLMC CMO SER 5423 GV SEQ ~ 5.500%
B137HD-GU-8 .. [04/25/35 ....oeeeeeieeeeeeeee e [ e ..09/13/2024 .|VWells Fargo .......ccceeeereeeennnnn .. 12/01/2024 . |Paydonn .coeveeeeeeeennnnes Jeeenieees 157,524 |.......... 161,059 |.......... 157,524 |.ooeeeeeee 157,524 |oeveeeeeeeennn [V PO (3,536)]cvvveeeeeeennnn [V PO (3,536)]ccevvnnaaeens [V PO [V [ PO [N PR 1,271 | 223
FHLMC CMO FHR 5428 VI 5.500% 05/25/35
BIBTHDMK-3 .. [ oo [ ..09/16/2024 .|FHN Financial .......coevveeennnnns .. 12/01/2024 . |Paydonn .coeveeeeeeeennnees Joeeenieees 113,570 |.......... 116,480 |.......... 113,570 [..eeeeeeeeee 13,570 [oeeeeeininnns [V PO (2,910)]+cevveeeeeennn [V PO (2,910)]ceevvneeeens [V PO [V (U PO [N PR 1,083 |oeeeeeeee 312
FHLMC CMO SER 5439 AE SEQ  5.000%
B1BTHF-3L-7 .. [07/25/50 ..ceeeeeeeeeeeeeee e eeeeeen [ eevnnen ..10/09/2024 .|VWells Fargo .......cceeeveeeeennnnn .. 12/01/2024 . |Paydonn .coeveeeeeeeennnnes Jeeenieees 246,133 |.......... 244,826 |.......... 246,133 |t 246,133 |.ooeeeniiees (U PP 1,308 [oeeeeeeniinns (U PP 1,308 [oooeeeeeeninnns [V PO [V [ PO [N PR 1,433 oo 308
FHLMC CMO SER 5449 P 4.000% 06/25/53
BIBTHF-JA-4 .. [ oo [ ..09/16/2024 .| JP Morgan ........eeeevieernnnnnnnens .. 12/01/2024 . |Paydomn .cceveeneeeeennnns foeeennieees 66,534 |........... 65,26 |........... 66,534 |..covvnnnnnns 66,534 |...oovnniaenns (U PP 1,279 |eeeeeeeeeenn (U PP 1,279 |oeeeeeeeeeeeaes [V PO [V [ PO (VN O 456 | 118
FHLMC CMO SER 5449 Q  4.500% 05/25/53
BIBTHF-JF-3 .. [ oo [ ..09/24/2024 .| JP Morgan ........eeeiieernnnnnnes .. 12/01/2024 . |Paydonn .coeveeeeeeeennnees Joeeenieees 153,589 |...eenneet 152,436 |.......... 153,589 |.eeveennnnns 153,589 |.evvveeeeennnns (U PP 1,153 | (U PP 1,153 |veeeeeeee [V PO [V (U PO [N PR 1,185 |oveeeeeeee 372
FNMA PASS THRU POOL CB9289  5.500%
3140QV-KB-9 .. [10/01/44 . .ooeeeiieeiieeeeeee e [ e .. 10/22/2024 .| JP Morgan .......eeeeevieernnnnnnnens .. 12/01/2024 . |Paydomn .ccevveneeeeennnins foeeennieees 34,885 |........... 35,354 |........... 34,885 |...oeunnnnnnn 34,885 |..covvniinns (U PO (469)]..ceevveenn (U PO (469)]-.ecvvvenens [V PO [V [ PO (VN O 198 |oveeeeeeeeee 17
FNMA PASS THRU POOL FS8285  6.357%
3140XQ-F3-6 .. [06/01/39 .eevreeieeeieeieeeeeeeneeeeeeeeeen [ eevenen ..07/15/2024 .| JP Morgan ........eeeeveeernnnnnnnens .12/01/2024 . |Paydown ....covveeeeeeennnis foereeeinnnnns 485,772 | 491,541 |.......... 485,772 |..cceeeet 485,772 |oveeeeeeeennnnn [V PO (5,769)]-cvvveeeeeennnn [V PO (5,769)
FNMA PASS THRU POOL MA5311 5.000%
31418E-3V-0 .. [03/01/39 .erereeeeeieeee e eeeeeen [ eevnenn ..02/15/2024 .|FHN Financial .......coevveeennnnns .. 12/01/2024 . |Paydonn .coeveeveeeeennnees Joeeenieees 663,129 |.......... 659,192 |.......... 663,129 |............ 663,129 |oeeveeeeeeennnn (U PP 3,987 oo (U PP 3,937
FNMA PASS THRU POOL MA5313  5.500%
31418E-3X-6 .. [03/01/44 . ooommeeeeiieeeeeeeeeeeeeeen [ e ..02/15/2024 .|FHN Financial .. ..12/01/2024 .|Paydoun .... ...592,599 |..........593,339 ..592,599 |.... 592,599 |.... e (741) e (T8
FNVA PASS THRU POOL MA5202  6.725%
31418E-X8-8 .. [11/01/38 eeeeeeeieeeeee e [ eeveeen ..07/24/2024 .|VWells Fargo .......ccceeeveeeeennnnn .. 12/01/2024 . |Paydonn .coeveeeeeeeennnnes Jeeenieees 557,351 |eeennnnnn 567,192 |.ceveennns 557,351 [.eeeeennnnnn 557,351 [ooeeeiiieeees [V PO (9,841)]. v [V PO (9,841)
FNMA PASS THRU POOL MA5563  5.500%
31418F-FD-4 .. [11/01/44 ... T ..11/19/2024 .| JP Morgan .... ..12/01/2024 .| Paydoun ... 4,500 |... . 4,508 . 4,500 |.... ... 4,500 |.... .. . (8) 0. o (8)]---- .0 .. 0. .. 0. a2l
0909999999. Subtotal - Bonds - U.S. Special Revenues 12,173,141 12,191,536 12,173,141 12,173,141 0 (18,392) 0 (18,392) 0 0 0 0 195,108
AMERICAN AIRLINES 2017-1 CL AA PTT
023761-AA-7 .. [3.650% 08/15/30 .....evvvnvrivinnnnnnieiiinnnn [ eennnnn ..056/10/2024 .| JP Morgan ........eevviviinnnnnnnnns ..08/15/2024 . |Paydonn .....eevnviviiiinnnns foeviinninnns 82,413 |ouueennnnn 77,262 |evvnnnnnns 82,413 | 82,413 | (U PR 5,151 | (U PR 5,151 | [V FO [ R [ [V FP 1,504 |oeveeiiinns 551
BRITISH AIRWAYS 2018-1 CL AA PTT 144A
11042T-AA-1 .. [3.800% 03/20/33 ..eovvvvriiiiiiiniieciinins | s ..06/03/2024 .| JP Morgan ........ceevvivirinnnnnnnns .. 12/20/2024 . |Paydoun .....oeeviiiiiininns foeviiniis 44,350 |........... 41,910 |.ovvnennnns 44,350 |......cevnens 44,350 |..ooovninnnns (U PR X (U PR X [V FO [ R [ (VN 845 | 346
BRITISH AIRWAYS 2018-1 CL AA PTT 144A
11043H-AA-6 .. [4.125% 09/20/31 ...oovvvvniiiiiiiiiiiiiiinnn | s ..09/04/2024 .| JP Morgan .....cevvvvvviinnnnnnnnnnns o 12/20/2024 . |Paydoun ....cvvvnviiiiinnnns foeviininnes 65,862 |........... 62,240 |........... 65,862 |.....uuunnnnn 65,862 |..uuuniiiiinnnnn (U PR 3,622 |ciiiiiiis (U PR 3,622 |ciiiiiis [V FO [ R [ [V FO 1,021 |oeeeeiiiiens 566
BRITISH AIRWAYS 2019-1 CL AA PTT 144A
11043X-AA-1 .. [3.300% 06/15/34 ..ovvvvriiiiiiiiiiiiiiiiins | nenns ..06/03/2024 .| JP Morgan ........ceevvivirinnnnnnnns .. 12/15/2024 . |Paydonn .....cvvvvviiiiinnns fooviiiiinnnns 8,707 [oeeereennnn 7,880 [cevunnnnnns 8,707 [coeeiiiinnnnns 8,707 [oeeeeeeiiinnnnnns (U F -7 A PN (0 F -2 PO [V FO [ R [ (VN 4, 63
US AIRWAYS 2012-1A CL A PTT  5.900%
9034501-AA-2 .. [04/01/26 ..ovvvnniiiiiiiiiiiiiiiiieneecieiinn [ eeeneen ..06/10/2024 .| JP Morgan .... ..10/01/2024 .| Call .0
AIR CANADA 2
00908P-AA-5 .. [3.300% 07/15/31 A..... ..06/03/2024 .| JP Morgan ......cooeviiiiinnnnnnnnns ..07/15/2024 . |Paydown .....eevviiiiiinins fovviinnnnnnns 14,746 |........... 13,419 |..ovvennnns 14,746 |..oovvnnnnnn. 14,746 [..ooooiinnnnnnnns (U PP 1,327 | (U PO 1,327 | [0 P [ . [ U PO [ X 188
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 601,552 588, 185 601,552 601,552 0 13,366 0 13,366 0 0 0 0 15,128 4,431
ALCRETE PELL CITY LLC ~ 16.000% 03/03/29
01408#-AA-0 .. [ .eevvvreiiiiiii e [ ..03/18/2024 .|Direct ...oeeierriiiieeeei e ..03/31/2024 . |Redeemed Shr ........ccoeuee |oevemnnnnnes 15,086 |........... 15,086 |........... 15,086 [.....ccvnnnnn 15,086 |.ooeeeeennnnnnns [ PO [V PP (U PO [V O [V PO [V [ PO (VN O 398 e 0
ALCRETE PELL CITY LLC  16.000% 03/03/29
01408#-AA-0 .. [ .oeivvmniiiiiiiiininii e eeenen [ eeeeees ..03/31/2024 .| Interest Capitalization ........ ..03/31/2024 . |Redeemed Shr ........ccce fooeermnnninnnannnes 80 |oeeeniiiieenes 80 |eeuieeeeeennns 80 |eeeniiiieeninnns L [O PO [ PP [U PO [ PPN [ PP [ [ PO [ PP [U PO 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 15, 166 15,166 15, 166 15, 166 0 0 0 0 0 0 0 0 398 0
2509999998. Total - Bonds 15,019, 171 15,004,365 15,019, 171 15,018,020 0 13,658 0 13,658 0 0 1,152 1,152 250,396 40,306
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
75513E-10-1 .. |RTX CORP ..eeeeeeniie e e e e e e e e | ......... 08/02/2024 .|Various ............................... 12/17/2024 .|Wi||iam Blair & Co ....... | .......... 6,000.000 |......... 682,918 |......... 705,691 [............ 682,918 |...covvuieiens [U P (O PP (U] (U PP [ PP (U T 22,773 |oeeennes 2,773 [ 7,560 |eeeuaeiainnnnnns 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 682,918 705,691 682,918 0 0 0 0 0 0 2,713 22,713 7,560 0
31337#-10-5 .. |FEDERAL HOME_ LN BKS CINCINNATI .......... | ......... 06/28/2024 .|Direct ................................. 12/09/2024 .|Redeemed Shr s | .......... 7,847.000 |......... 784,700 |......... 784,700 [............ 784,700 |o.eoieeiennnnnnns [U P (O PP (U] (U PP [ PP [ [ [ PP 14,724 | 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 784,700 784,700 784,700 0 0 0 0 0 0 0 0 14,724 0
5989999998. Total - Common Stocks 1,467,618 1,490,391 1,467,618 0 0 0 0 0 0 22,773 22,773 22,284 0
5999999999. Total - Preferred and Common Stocks 1,467,618 1,490,391 1,467,618 0 0 0 0 0 0 2,773 22,773 22,284 0
6009999999 - Totals 16,471,983 16,509,562 16,485,638 0 13,658 0 13,658 0 0 23,925 23,925 272,680 40,306
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

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

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

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREAS BILLS S/T .... ..|. 07/05/2024 . [Wells Fargo 02/20/2025 . |........... 9,691,028 |.... 0. 10,000,000 |........... 9,691,028 |..............239,581 [..........ooeeeennn 0 ].ennn 4900 ... 5.101 | ....MAT ....
UNITED STATES TREAS BILLS S/T .... . 07/05/2024 . |FHN Financial 02/20/2025 . |........... 9,690,712 |.... 0. 10,000,000 |........... 9,690,712 |.............. 239,824 [..........cceeeeenn 0 ].ennn 4,905 ... 5.106 |....
UNITED STATES TREAS BILLS S/T .... ..10/22/2024 . | JP Morgan 03/06/2025 . |.......... 19,673,189 |.... 0. 20,000,000 [.....n.... 19,673,189 |.............. 169,378 [.......oevvirrnnn 0 ennn 42390 .o 4.525 |....
UNITED STATES TREAS BILLS S/T .... . 09/18/2024 . | StoneX Financial Inc .... 03/06/2025 . |.......... 24,478,850 |.... 0. 25,000,000 |.......... 24,478,850 |..............320,021 |.....ooeeeeennnnn 0. 4,467 | 4.625 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 63,533,779 0 0 0 0 65,000,000 63,533,779 968,804 0] XXX XXX
0109999999. Total - U.S. Government Bonds 63,533,779 0 0 0 0 65,000,000 63,533,779 968,804 0of XXX XXX
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0| XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0] XXX XXX
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0of XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 of XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX
2419999999. Total - Issuer Obligations 63,533,779 0 0 0 0 65,000,000 63,533,779 968,804 0] XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX
2509999999. Total Bonds 63,533,779 0 0 0 0 65,000,000 63,533,779 968,804 0of XXX XXX
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 o] XXX XXX
7709999999 - Totals 63,533,779 0 0 0 0 XXX 63,533,779 968,804 0of XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 63,533,779 1B ..$ S
1B  2A..§$.. ...0 2B..§ .. .$
1C 3A..8 ... 0 3B..5.. .3
1D 4A .S ... 0 4B..$ .3
1E 5A...% ... 0 5B..% .8
1F 6..... $ .0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest of Current Year Balance *
BANK OF NEW YORK MELLON oo NEW YORK, NY e | eeeeeeis 00000 | O e 0 e 38,566 |..XXX.
FEDERAL HOME LN BANK ... . CINCINNATI, OH .. ,644,764 .. XXX.
WESTFIELD BANK FSB ...... WESTFIELD CENTER, OH (157,422) .. XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 95,433 0 1,525,908 [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 95,433 0 1,525,908 | XXX
0499999. Cash in Company's Office XXX XXX XXX 0| XXX

0599999 Total - Cash

1,525,908

XXX 95,433 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o..s 4,953,129 4, e oo 2,921,145 7o U o 2,827,510 10.  October......[occcviiiincs 1,166,013
2. February...|...ccooonnenns 3,156,501 5. May.......|coreeie 2,821,170 8. AUQUSL......oco oo 2,746,829 11.  November...|....cccccoeenune. 1,659,806
3. March 2,938,115 6. June 1,355,633 9. September 1,517,030 12.  December 1,525,908

E27
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Show Investments Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

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

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

0

617470-58-2 .......

|MORGAN STANLEY INSTL LIQUIDITY TREAS L.eiiiiiiuiuiitetintiiiitetieiiit ittt e sttt et ettt ettt e e e et e e e

............................. 11,671,628

............................... 1,135,611

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

11,671,628

1,135,611

11,671,628

1,135,611

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

Number
1A

cooooo




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Westfield 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. Al@bama ... AL [ ] e

2. AIASKA ... AR ] s

3. ANZONA el AZ || s

4. Arkansas ........ccccceeeceveeeeeenne. AR o B..... Multiple Purposes

5. California .....ccoceeeeveeecieeiiiieii s CA s | s

6. Colorado ......c.ccoevrvnvniiniiniinicneedCO i | e

7. ConNeCtiCUL ....c.eeeeieeeieeeieeeeee . CT s e | s

8. Delaware ..........ccccceeeeeeveveneene. DE o B..... Multiple Purposes ...

9. District of Columbia .................... DC |..... B...... WOrkers Comp ..oeuceeeeeeeeeeceeeeeee s
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ...........c.ccceceueennne MA it ] s [ee e [V [V [V 0
23.  Michigan ........ccccceueveveeereieererennn MI oot ciriee]| e ettt [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .........c.ccccoeveunn. NH i e e [t [0 [0 [0 0
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania ..............c.cccceuennn.. PA [ | et [oe et (V1 (V1 (V1 0
40. Rhode Island .........cccovivieiereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cccoeveveveneee. SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e et [V [V [V 0
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ............ccccceeuen. AS i et | e e [V [V [V 0
53, GUAM ..ot GU e ervee| e [ee et (V1 [V [V 0
54.  Puerto RiCO .......cccovvuererereiiine PR it et | e e [V [V [V 0
55. U.S.VirginIslands ............ccccccu..... VI [ e | e e (V1 (V1 [V 0
56. Northern Mariana Islands ........... MP it iviie] s [ [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 4,371,541 4,358,330 2,367,014 2,144,748

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)

E29
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