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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

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. QOVEIMMENS .....oovvriiieiecieteieieeesete st snssse s eeieneneae 890,883 |............ 0.084 |............ 890,883 ..o 0 [ 890,883 |............. 0.084
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............ocoov.|oeeeenee 3,443,289 |............. 0.325 |......... 3,443,289 |...coovveeeee 0 | 3,443,289
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 8,588,007 |............ 0.810 |......... 8,588,007 |....oeoveeeerieirinne 0fn. 8,588,007
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 32,066,583 |............ 3.025 |........ 32,066,583 |........ccvvvvrinnne [ - 32,066,583
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 974,573,464 |...........91.933 |...... 974,573,464 |.........ceveee 0f... 974,573,464
1.07 Hybrid securities ............. f 1,316,606 |............ 0.124 |......... 1,316,606 |......c.covvvrrenene [ S 1,316,606
1.08 Parent, subsidiaries and affiliates ............ccoccviiiiiiiin e
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e
1.12 Total long-termM DONAS ..........veeeceeeeeeieceeceeee e .. 1,020,878,832 .. 1,020,878,832 [....oceeee 0.1,020,878,832
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveverercereeen e 1,020,000 |............. 0.096 |........ 1,020,000 ..o [ 1,020,000 |............. 0.096
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cceuiieeeiiieieiereeeeeeee e e 1,020,000 |............. 0.096 |........ 1,020,000 ..o [ 1,020,000 |............. 0.096
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreecccne 6,054 |............ 0.001 [ 6,054 ..o (O] O 6,054 |............. 0.001
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
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 MUUAI fUNDS ...t e 255,051 | 0.024 |............. 255,051 | [V 255,051 | 0.024
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS .....vviiiiieeeeeeeeeee e e 77,501 oo 0.007 [..eoveeenee 77,507 [ (V) 77,501 o 0.007
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cooveveveeieieieeeeieeeteeetctee et e 338,606 |............. 0.032 |............. 338,606 ..o (0 338,606 |............ 0.032
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 COMPEANY ...........cccveueueieiieeieieeieeseee e e 4,069,493 |............ 0.384 |........ 4,069,494 |........coovevne [ 4,069,494 |............. 0.384
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 real €STate .......c.eeiiirieieeeeceeeee e e 4,069,493 |............ 0.384 |......... 4,069,494 |........cvreiee [V — 4,069,494 |............. 0.384
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiennininnnneceeeeneseseseseeeeene oo 4,096,769 |............. 0.386 |......... 4,096,769 |- [V — 4,096,769 |............. 0.386
6.02 Cash equivalents (Schedule E, Part 2) .........cccccceevveinirivneeceieenesesis [ 16,041,014 |............. 1.513 ... 16,041,014 | 0f...... 16,041,014 |............. 1.513
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 20,137,783 |............. 1.900 |........ 20,137,783 [ 0]....... 20,137,783 |............. 1.900
7. CONTAC IOBNS .....eeeiieieeeeeeee e e 1,667,415 |............. 0.157 |......... 1,667,415 [ [V — 1,667,415 |............. 0.157
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 1,060,086,453 100.000 [ 1,060,086,454 0| 1,060,086,454 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI ............ceueuiriiiiiirietetetetetesestet st sttt ses ettt sssse s st esese e ssss s esesesesese e se s et eses et esese e se s s st bebebenesenes <eesescssnasananas 4,190,318
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMIN B) ............cueueueuiuiriitiiririeetetese ettt sttt ses et e sesseseseseseseessssssesesesesesese s ssseseenesessesasanseseses 66,683

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiuiiiiieteeceeece ettt seae seeeesebebebebes et e e s ebeneeis 0 e 66,683
Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

3.2 TOtalS, Part 3, COIUMN 11 ...ttt ettt h bbb £ £ 08 bbb e £ 24 E bbb £ ot 1o e e e bbbk e b mbeR e R e s ee s e e s et e b ebeaes e s s ss 2esetessssssanannsesesesnananas 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt sh e bt e bt e bt e bt e a bt ea et ea e e eh e e 4R e e oh e e eEe e bt e a bt ea bt eaeeea e e eRe e eheeebeeabe e ke anbeen Aoeemteeseeenteasseeaseaanesennnes
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt st s et e e bt e bt e abeeseesseesbeesheeabe e be e beeabeeaseeaseessesseeebeesbeeebeesbeen Seseesneesaeeasessaeesaesanesnneans

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOLAIS, PArt 3, COIUMN T3 ..ottt ettt ettt ettt ettt s e se s e s et et e se s et esessaseses et e s e b et eseee s s ss s e s et et esesese s es e s e s et et esesese s eses s seseses e bbb eeeat et et e e b e b ek et eb e bt ne | ttetesesebeses e nneeeeeeeneiene 0
Deduct current year’s other-than-temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oiiieieiiieieieeetetet ettt ettt s e et a et et et e s e se s es e s et et eb et essss s es e st et et eseseseas s es et e s et esesesess s eseseseseseses bbb ebee et et neea e bbb b eetae e 0

7.2 TOtalS, Part 3, COIUMN 10 .....uiiiiiiiiiiiitetetet ettt sttt b ettt £t b b bt e £ £ 1 £ o2 b bbb £ o604 E bbb £ ot e e 1 e e bbbk e bebeReRn s ae e s e s et et e b eaea s s s ss 2esesesessssansnnssseseseananas 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 ..eiiiietietetireie ettt b e eE e E bt E bbb et b ettt et nsma et s s ensnanaesa 187,506

8.2 TOHAIS, PArt 3, COIUMN O ......ouitieieiiieieie ettt ettt bt se e e e e et et et eaesese e es et et et e s et eseaeases e s e s e sebesesesesses e s s eseseseseaessesesesesebeseseses ke e ee et et ee e b b eb et eb et et nenens teteseaeseneneeenenas 187,506
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccrrireuereriririririsisieeteteseess st sessesesesesesesssessesesesesesesesessssssesese ceesessassesenanas 4,069,494
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiiiiiririitetetereetst st sesteteteseses et st sssesesesesese st ssssssesesesesesessssssasesesesesesessssssssesesens oeseessesesensanaes 4,069,494

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .......c.cviirieieieieeeieieiiieieiete ettt <oesenseeeaeeeaeneas 244,672
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........oiiiiiieee ettt a e sa e sa e e sbeeae eebeebeaeeaasaeeabe e s beeabe e oeseeseeseeaeeseeenaeaanens 0

Capitalized deferred interest and other:

o B ] = S =T e TR o 10T o e OO
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... OO
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne .. 244 672
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

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

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb bt bbb e b e b e bbbt e b b e e L e R e e S e R e b e b e b e b es

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ccuiiiiiiiiiiiiiiiiiiicieeeeies —eeeeeee e 0
el Y= VT Lo IR [ o 1= T g Lo OO 0
ST o] ol = I (g T= Yy B o TU T BN T ) R 0
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE T4) ......cciiiiiiiiiiiii ittt bbb e e e e e e eaees 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 17,045,921
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...... .ottt et e s et e nbeeae eebeeteaeeae e st e abe e s beeabe e soeseeseeseeae et e e e e eaee e 0

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 T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 e 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 5,000,000
Deduct amortization of PremMium ANA AEPIECIAtION ............cccueueueiiceceeeeeeeeeeeecaeteteteeeseaeeeteseeessassesessesssasssseses s sssssssesasasssassssesassssssssssesasssssssssesassssanssas <eetatscseeesesasasacaes 71,59

Total foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 11,974,324
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 11,974,324

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,035,437,703
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 61,056,922
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 1,048,693

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 68,798,495
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 5,770,489
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 1,022,237,437
(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 1,022,237,437
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeeevverereeeseesee oo 890,883 [...covvvieiinn 850,965 |....cccvvverenee. 890,295 |...ccoeviinee 901,517
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 890,883 850,965 890,295 901,517
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 3,443,289 3,415,696 3,421,691 3,460,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 8,588,007 8,398,216 9,006,656 8,590,000
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 32,066,583 28,899,314 32,724,467 31,867,468
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 903,970,217 |......o...... 812,642,746 |................ 944,539,307 | 829,107,974
Identified FU”S’S' Unaffilia}ted Bank 9. €CaNAda ...coeoeeeeeeeeeee e e 34,063,014 |....ccvennnne 27,785,664 |................. 35,513,377 oo 29,309,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 37,856,839 38,010,032 37,816,651 38,327,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 975,890,070 878,438,442 1,017,869,335 896,743,974
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 1,020,878,832 920,002,633 1,063,912,444 941,562,958
PREFERRED STOCKS 14.  United States ........cceovveevveereeeeiee e 1,020,000 |.ovvceeiernnne 1,020,000 |..cooovinnnenee 1,087,645
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 1,020,000 1,020,000 1,087,645
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 1,020,000 1,020,000 1,087,645
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ..338,606 |.. ..338,606 |.. . 461,453
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 338,606 338,606 461,453
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 338,606 338,606 461,453
26. Total Stocks 1,358,606 1,358,606 1,549,098
27. Total Bonds and Stocks 1,022,237,437 921,361,239 1,065,461,542
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

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

...316,925

.................. 225,458

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

3,343,348

3,443,289

3,440,993

3,443,289

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

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

1,685,008

14,367 |....

2,044,224

............... 8,513,640

.............. 8,618,210

..74,062 |....

............... 8,513,640

... 14,367 |..

3,584,960

1,759,465

2,044,224

1,199,357

8,588,007

8,692,272

8,588,007

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............... 1,613,912

............... 2,597,970

4,486,400

............. 17,195,472

...3,545,250 |.

28,521,333

...3,545,250 |.

............. 29,055,423

... 1,046,815 |....

............. 26,631,333

...3,545,250 |.

................. 0. e S | ..0.0 N
..... 0. 0. ..0.0 0
............................ 0 s ISR | 0.0 oo 0
0 0 0.0 0
1,613,912 2,597,970 4,486,400 20,740,722 2,627,579 XXX 32,066,583 30,102,237 2.9 30,176,583 1,890,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 16,168,481 |............. 87,351,059 |............ 82,179,602 |.......... 149,114 172 |............. 60,381,464 395,194,777 |oveeeeveeen 387 [ 391,444,001 305,859,596 |............. 89,335,181
6.2NAIC 2 .. ..9,829,937 |... ..71,533,388 . .110,482,369 |... ...556,116,359 |.. .572,327,603 |.... . ...515,502,392 |.. ...40,613,967
B.3NAIC 3 ... 499,067 | 7,440,017 | 1,892,271 |.oeire2,015,631 | 0 [ e XXX [ 11,846,986 2 e 22,036,762 Ao 11,846,986
B.4NAIC 4 ... O 688,331 [ 05,523,905 | 2,205,555 |............ D,0, 0. NN RO 8,417,791 | 0.8 [orrrieee 2,034,520 | 0.2 [ 8,417,791
B.5NAIC S ...t O o 2,997,557 | [0 T | B ST [ I D,0, 0. NN TN 2,997,551 | 0.3 [ 1,667,823 | 0.2 [ 2,997,551
6.6 NAIC 6 0 0 0 XXX 0 0.0 32,676 0.0 0
6.7 Totals 198,254,200 155,605,261 173,069,388 XXX 974,573,464 95.5 989,543,385 95.7 844,624,316
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..

7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

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

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds

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

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

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

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
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

13.3NAIC 3 ...
13.4 NAIC 4 ...

..12,075,244 |....
2,034,520 |....

...3,900,358 |..

...22,036,762 |....
..... 2,034,520 |....

.21,835,673 |..
...2,034,520 |..

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) ... 21,446,019 |............ 92,003,908 |............. 92,370,498 |.......... 167,734,459 |............. 63,009,043 |.....cocvvireiereeeeen 0 | 436,563,922 |....oooveeiiieee 828 [ XX e e XXX e e 345,338,741 |............ 91,225,181

122 NAIC 2 ... ) e 9,829,937 |... 100,519,450 |.... .. 72,182,153 .110,482,369 |... v 961,052,581 | ...520,438,615 |.. ...40,613,967

123 NAIC 3 e [(c) Jp— 499,067 |....coco..... 7,440,017 | 1,892,271 |..coevee2,015,631 | 0 [ 0 | 11,846,986 |....ovcveeceieee 1.2 [ XX e e XXX e o 11,846,986

124 NAIC 4 i (D) s (VN A 688,331 [ 0f.......5,523,905 |...... 2,205,555 | [V A 8,417,791 | 008 o XXX e e XX K o 8,417,791

125 NAIC S e (D) e [V 2,997,551 | 0 [ O o (V1 A 01]() oo 2,997,557 [ 023 | XX e XXX e e 2,997,551

12.6 NAIC 6 ... 0 0 0 0 0](c) 0 0

12.7 TOtalS .o 31,775,022 |........... 203,649,253 |........... 166,444,922 |.......... 443,312,667 |........... 175,696,967 |....cocveeceeieree 0 [(b) 1,020,878,832 |.....ccvcuvereeeens 1000 [ XXX [ XK [ 889,039,683 |........... 131,839,148

12.8 Line 12.7 as a % of Col. 7 3.1 19.9 16.3 43.4 17.2 0.0 100.0 87.1 12.9
13. Total Bonds Prior Year

13ANAIC T e 17,825,458 |............. 69,565,945 |........... 100,680,414 |........... 170,531,220 |..oooevere 74,945,573 | O [ XK e XK e e 433,548,606 |.......cccevennenn 41.9|......... 363,492,259

13.2NAIC 2 oo 6,113,907 |.......... 120,948,307 |......oc... 72,514,218 |........... 267,115,514 |........... 108,072,424 |.........coeveveereeee O | XXX e et XK oo 574,764,370 |..ccooveverernee 55.6 |.eeuenne 545,665,073

14.3 NAIC 3 ...

..... 499,067 |...

..... 11,846,986 |..

...21,835,673 |....

13.5NAICS5 ... 0. 981,753 | 686,070 [ 0]. [(c R 1,667,823 |.... ...1,667,823 |..

13.6 NAIC6 ... 0 0 , 0 (c) 32,676 . 32,676

137 TotalS ..o e 23,939,456 |........... 205,605,770 |........... 179,974,442 |........... 441,547,091 |........... 183,017,997 (b) 1,034,084,757 |......oocvviucrnee 100.0 |..coonee. 934,728,024

13.8 Line 13.7 as a % of Col. 9 2.3 19.9 17.4 42.7 17.7 100.0 XXX 90.4
14. Total Publicly Traded Bonds

T4 A NAIC T e e 10,286,854 |............. 60,365,866 151,304,095 |............. 56,338,550 |..cevrvrerereecrnnn O e 345,338,741 | 33.8 [ 363,492,259 | 35,2 e 345,338,741

14.2NAIC 2 ... ..9,829,937 |... ...95,507,000 |.... .. 247,402,880 |.. ...98,758,733 |... ...520,438,615 |.. . .545,665,073 |.... ...520,438,615 |..

....11,846,986 |.

15.5NAICS ...
15.6 NAIC6 ...

T4ANAIC 4 oo 0. .688,331 ..8,417,791 |.. I 2,034,520 |... . ..8,417,791 |..
TAE5NAIC S oo (V) 2,997,557 | O et 0 e O e 0 e 2,997,551 | 003 1,667,823 |.ovoeivveeeee 0.2 | 2,997,551
T4B NAIC B ..o 0 0 0 32,676 0
14.7 TOtalS .o e 20,615,857 |.......... 166,998,766 |........... 137,875,712 |...........406,246 ,512 |........... 157,302,837 |.....cceeveeerereea O [ 889,039,683 |........cccoeveeen 871 [ 934,728,024 |......cocveveee 904 [ 889,039,683
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 2.3 | 18.8 | 155 | 857 e ATLT 000 [l 100.0 [ XX o XXX oo foeeeeeeec e XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.0 16.4 0.0 87.1 XXX XXX XXX 87.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 11,159,165 |............. 31,638,037 16,430,364 |............... 6,670,493 70,056,347 91,225,181
15.2NAIC 2 ... 5,012,450 |.... .20,635,792 |.. 11,723,637 |... ...29,099,297 |.... ...40,613,967
15.3NAIC 3 e
154 NAIC 4 e

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

11,159,165 |...

............ 8.5

Section 12 1.1 3.6 2.8 3.6 1.8 0.0 12.9 XXX XXX XXX XXX 12.9
(@) Includes $ e 131,839,148 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ ..5,286,556 current year of bonds with Z designations and $ .........cccc..... 1,740,733 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $

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

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

0 current year, $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 0 99,941 3,343,348 0 0 XXX 3,443,289 3,440,993 3,443,289 0
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooeioviiniiicniniiicies foveveeenn.. 3,584,960 ... 1,759,465 |.............. 2,044,224 |............... 1,199,357 oo 0 D,0. ¢ SRR RN 8,588,007 |..covveveerrenine 0.8 [ 8,692,272 [...ooveiiiieie 0.8 [ 8,588,007 [.ecveveveeieiiieienne 0

4.02 Residential Mortgage-Backed Securities ...

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

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

4.05 Totals 3,584,960 1,759,465 2,044,224 1,199,357 0 XXX 8,588,007 0.8 8,692,272 0.8 8,588,007 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. [ P 1,514,927 | 2,261,652 |......c.c.... 4,242,222 |............ 20,694,552 |.............. 2,627,579 |............ D,9,0 NI RUR 31,340,932 [.o.ooveiiieiie [T I AU 29,249,692 |.....ccooveviieis 2.8 [ 29,450,932 |.............. 1,890,000

5.02 Residential Mortgage-Backed Securities ... .98,986 |. ...336,317 |.. 244 178 |.. .. 46,170 |... ...125,651 |.. 852,546 |... ...125,651 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 0 Jooeeeeeeeeeeeieeeen 0 [ XK [ 0 e 000 oo 0 e 000 oo 0

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

5.05 Totals 1,613,912 2,597,970 4,486,400 20,740,722 2,627,579 XXX 32,066,583 3.1 30,102,237 30,176,583 1,890,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccoceeeeeeneeeeieeeeeeeieees e, 17,525,871 |........... 173,853,852 |.......... 146,576,266 |........... 420,770,809 |........... 172,954,255 |............ D,9,0. RN RO 931,681,053 |....cooveeieee 91.3 | 965,115,794 .o 93.3 [ 843,689,876 |............. 87,991,177

6.02 Residential Mortgage-Backed Securities ... O A 2,292,344 |.............. 5,698,366 |........cccvene 848,729 |...coovne 376,321 | 115,132 |............ D.9.0 NN RURR 9,330,893 [ 0.9 [, 3,377,555 [ 0.3 [ 2,610 |ooeenee 9,328,283

6.03 Commercial Mortgage-Backed Securities .......... [....ccoooiiiiennnn. [V 1,873,349 [, [V [V (V1 O D.9.0 NN RURR 1,873,349 [ 0.2 [, 1,815,207 [oovoiiieiiecs 0.2 [ 931,830 oo 941,519

6.04 Other Loan-Backed and Structured Securities ... 6,679,270 16,828,634 8,180,266 0 0 XXX 31,688, 170 3.1 19,234,830 1.9 0 31,688, 170

6.05 Totals 26,497,485 198,254,200 155,605,261 421,147,130 173,069, 388 XXX 974,573,464 95.5 989,543,385 95.7 844,624,316 129,949, 148
7. Hybrid Securities

7.01 Issuer Obligations ...........ccccoovioeiiiiniiiiniiiieies e, 0 Jeereeennnn 667,847 [ 848,765 o O o O o O XK [ 1,316,606 |.....ccovovevveenen 01 [ 1,315,890 [ooeoevveiveeeen 001 [ 1,316,606

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

.................. 667,841

.................. 648,765

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .....................

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
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

60I1S

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

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

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ..........cccceeoiiiieieeieeieceeceeeees e 22,625,758 |......ocec.. 178,642,751 |.oovennnnn 156,854,824 |............. 442,763,533 |...ccvennnnnn 175,581,835 |............ XXX ....976,468,701 oo 95.6 |cereenenne D.9.0. NI RUR D.9.0 NI RUNR 886,587,525 |.............. 89,881,177

12.02 Residential Mortgage-Backed Securities .......... [-.ccccorenne 2,469,994 | 6,304,519 |..cooeieenns 1,409,832 [.oooiiiee 549,134 [ 115,132 10,848,611 |oeoeeeiceens L% T D,9,0. TN RO D,9,0. G U, 1,520,328 |.ceeoeeieenn 9,328,283

12.03 Commercial Mortgage-Backed Securities ........ FRRURUUROURON | B FEORPO 1,873,349 o0 o0 e XK e [ 1,873,349 | 0.2 D,0. ¢ SRR D,0. % SRR TR 931,830 |ovveveeiieiene 941,519

12.04 Other Loan-Backed and Structured Securities . |- . 16,828,634 .. 31,688,170 |.

12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0f

12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0

12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0

12.08 Unaffiliated Certificates of Deposit 0 .

12.09 Totals coe [ 31,775,022 o 203,649,253 |............. 166,444,922 |............. 443,312,667 |............. 175,696,967 |...ceveeeeeriieieiens [V 1,020,878,832 |.cveveieiennnn 100.0 [ooeeneee. D.9.0. NI RUN D.9.0 NI RUR 889,039,683 |............. 131,839,148

12.10 Line 12.09 as a % of Col. 7 3.1 19.9 16.3 43.4 17.2 0.0 100.0 XXX XXX XXX 87.1 12.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 23,229,322 | 193,001,492 |............. 168,108,381 |.............441,050,744 |............. 182,520,091
13.02 Residential Mortgage-Backed Securities .......... .710,134 ... . .. ....868,955 . . ....497,906
13.03 Commercial Mortgage-Backed Securities ........ . 0 .918,221

13.04 Other Loan-Backed and Structured Securities . |. ,088,885

13.05 SVO Identified Funds XXX.........
13.06 Affiliated Bank Loans ... . .
13.07 Unaffiliated Bank LOGNS ..........cccoiiiriiiiiniiiis fooeieiiiciciciciciii [oocsiesicsieiesesesesene [oeeseesiesesee s seesesene [oeeseeseeseeseeseeseeseeseene [ooeeeeseeseeseeseeseesee e
13.08 Unaffiliated Certificates of Deposi

B 23,039,456 |............. 205,605,770 |............. 179,974,442 |............ 441,547,001 |............. 183,017,997 |0 e XXX foec d XXX i [ 1,034,084,757 |...oovvveeriins 0 934,728,024

13.09 Totals .

13.10 Line 13.09 as a % of Col. 9 2.3 19.9 17.4 2.7 17.7 100.0 XXX 90.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 20,437,086 |............. 165,459,653 |............. 137,314,266 |............. 406,073,684 ... 886,587,525 . ....931,816,655 . 886,587,525

14.02 Residential Mortgage-Backed Securities A78,771 ... ..607,283 |.. ..172,828 |.. . . 1,520,328 |. . . ...1,520,328 |..

14.03 Commercial Mortgage-Backed Securities ........ [ 0

14.04 Other Loan-Backed and Structured Securities . |.......cc.cccccocicne. 0

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 TOLAIS ..o ee o 20,615,857
14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 2.3
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 2.0 16.4 13.5 39.8 15.4 0.0 87.1 XXX XXX XXX 87.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccccceeiiviiiiiiiciics oo 2,188,672 |.ccecnee 13,183,099 |............. 19,540,558 |............... 36,689,850 89,881,177 76,093,375 I D.9.0 TN RUN 89,881,177
....... 9,328,283 v 3,374,169 B e reeerrneens o 9,328,283

15.02 Residential Mortgage-Backed Securities .......... [ 2,291,223
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 1.1 3.6 2.8 3.6 1.8 0.0 12.9 XXX XXX XXX XXX 12.9

................ 5,697,236 |.......coovenenns e 376,306 [ .
....0 , . , A XXX fors 941,519
31,688,170

.............. 11,159,165 |.............. 36,650,487 |...............28,569,210 |.............. . . 131,839,148
......................... 8.5 [ 278 [l 207 . 281 . . . ceeeeeeenneenn. 100.0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

Schedule DA - Verification - Short-Term Investments

NONE

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

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 23,721,763 oo 0 o 23,721,763 |
2. Cost of cash equivalents aCqUIrEd ..............ccceuevereecueueueeeeeeceeeeeeseseee e [ eeeeereenens 110,091,580 [...coovvevieeierierieenn 0 o 110,091,580 |ovcvvviceevereicicicieiaae
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 117,772,329 |0 o 117,772,329 |
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 16,041,014 [ 0 o 16,041,014 [
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 16,041,014 16,041,014

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
11 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred

HOME OFFICE .. eeene e eeee [ eeeeeenns BEACHWO00D . 05/31/2007 .. |oeevvens cevviinn e 6,935,837 [.eeeeeeieeeeeeeiies feeeeeeeeinan 3,873,829 [..coeeen 7,000,000 |-.eeneeeeennnnn 173,898 |oeeeeeeeeeeeeniieeeeees Jeeeneeeeeeeneeeeeees e (178,898)]ceeeveeeeeceeneeeeee foeeemnieeeees 459,215 |.oovvnien 271,709
LAND - CHAGRIN BLVD ... ... | BEACHWOOD ... . 12/31/1953 .. |. 12/31/2003 .. |... ...20,100 |.. ..20,100

HOME OFFICE .| BEACHIOOD ... . 12/01/2010 .. ... 35,684 |.. 23,12

HOME OFFICE - IMPROVEMENTS . | BEACHIOOD ... . 07/01/2017 .. ...52,219 |.. .. 32,637

HOME OFFICE - IMPROVEMENTS .. . | BEACHIOOD . . 12/19/2018 .. . 6,301 2,468 |..

HOME OFFICE - IMPROVEMENTS .. .| BEACHIOOD . . 04/18/2019 .. 12,129 5,154 |..

HOME OFFICE - IMPROVEMENTS .. . | BEACHIOOD . . 04/18/2020 .. 18,178 12,422 |..

HOME OFFICE - IMPROVEMENTS ... | BEACHWOOD ... . 08/11/2020 .. |.. ... 23,447 |.. .. 16,543

HOME OFFICE - IMPROVEMENTS ... | BEACHWOOD ... . 12/20/2022 .. |.. ... 10,375 |.. ... 8,214

HOME OFFICE - IMPROVEMENTS ... | BEACHWOOD ... . 06/31/2023 .. |.. 5,715 | ... 4,762

HOME OFFICE - IMPROVEMENTS ... | BEACHWOOD ... . 12/18/2023 .. |.. e 7,500 .. ...6,688

HOME OFFICE - IMPROVEMENTS ... | BEACHWOOD ... . 01/19/2024 .. |.. ... 13,051 [.. .. 11,746

HOME OFFICE - IMPROVEMENTS ... | BEACHWOOD ... . 07/03/2024 .. |.. ...10,278 |.. ... 9,250

HOME OFFICE - IMPROVEMENTS ... | BEACHWOOD ... . 07/22/2024 .. |.. ...26,000 |.. .. 25,350

HOME OFFICE - IMPROVEMENTS .. . | BEACHIOOD . . 12/04/2024 .. |.. .. 17,354 |.. 17,209

0]...

0299999. Property occupied by the reporting entity - Administrative

7,194,167

ol

4,069,493

14,009, 261

187,506

(187,506)

459,215

271,709

0399999. Total Property occupied by the reporting entity 7,1%, 167 0 4,069,493 14,009,251 187,506 0 0 (187,506) 0 459,215 271,709
0699999 - Totals 7,194,167 0 4,069,493 14,009, 251 187,506 0 0 (187,506) 0 459,215 271,709




[AVE|

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

HOME OFFICE - IMPROVEMENTS

12/04/2024

0399999 - Totals

66,683
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 3

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

0399999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year’s Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
0899999. Total Mortgages in good standing 0 0 0 0 0 0 0 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

03

3399999 - Totals 0 0 0 0 0 0 0 XXX

General Interrogatory:
1. Mortgages in good standing $ 0 unpaid taxes $
2. Restructured mortgages $ -0 unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $ oo 0 unpaid taxes $

0 interest due and unpaid.

interest due and unpaid.

0 unpaid taxes $ 0 interest due and unpaid.
0 interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

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

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
12733291 uvvviiiiiiiiiiiiiiiiins CHICAGO ..vvvvviiiiiiiiiiiiiiiiiiiiiiiiin [, L o FPPYOY 12/15/2006 o] e o, 244,672 |..vvvniiiiiiiies e e Lo fo O O AP PP PPPIN TTTTPPPPPIN 244,672 [ i e
0299999. Mortgages with partial repayments 244,672 0 0 0 0 0 0 0 244,672 0 0

0599999 - Totals

244,672

244,672
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

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
638671-AC-1 .. [NATIONWIDE MUTUAL INSURANCE CO .........ccevvnns NATIONWIDE MUTUAL INSURANCE CO ........... feu... 1.G FE ...... ....09/19/2002 ... [.ccooenverrins fennnnne 3,335,400 |........ 3,367,080 |........ 3,149,879 [..eevnniiiinnnnnee 0....... (16,158)]...cccceeennns [V O, [V O, 0fonnnee 247,500 [..ovveiiiinnns 0f..... 0.000
638671-AN-7 .. [NATIONWIDE MUTUAL INSURANCE CO .........ccevrnns NATIONWIDE MUTUAL INSURANCE CO ........... feue. 1.G FE ...... ....07/13/2021 L. [ e e 6,874,530 |........ 4,509,840 |....... 6,811,902 |........oeeees 0l....... (20,205)[....evvvnnnnnnn [V O, [V O, 0 founnne 261,000 [..ovnnnnnnnnnns 0f..... 0.000
PRUDENTIAL INSURANCE COMPANY OF AMERICA
743917-AH-9 .. [PRUDENTIAL [INSURANCE COMPANY OF AMERICA .......]eeeeeeeeee | eorvviiiniiiiiiiiiiiieeeeiiiieeeeeees foeneed Ndeeeeen [ [ 1.FFE ...... ....09/18/2002 ... |oeoeeee e | 2,293,540 |........ 2,033,320 |........ 2,012,543 [.ovvnninnnnnnnnns 0., [PXR:710)] R [ [ [ 166,000 |...evvveeeeeees 0f..... 0.000
2799999. Surplus Debentures, etc - Unaffiliated 12,503,470 9,910,210 11,074,324 0 (60,191), 0 0 0 674,500 0] XXX
6099999. Total - Unaffiliated 12,508,470 9,910,210 11,974,324 0 (60,191), 0 0 0 674,500 of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

(60, 191) 0 0 0 674,501 o] XXX

o|:

6299999 - Totals 12,503,470 9,910,210 11,974,324
1.

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

1A .0 1B.. L5 D e 0 TE.$ e 0 1F.$ 2,012,543 1G.$.............. 9,961,781

1B ...0 2B.. L5

1C .0 3B.. 5.

1D 0 4B.. .$

1E 0 5B.. L5

1F 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - PART 2

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

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

6099999. Total - Unaffiliated

6199999. Total - Affiliated

6299999 - Totals 0 0 0 XXX

803
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
JOHN HANCOCK LIFE [NSURANCE COMPANY (USA
41020V-AA-9 ... JOHN HANCOCK LIFE INSURANCE COMPANY (USA) .. | weveeeereieiieiiiiiiiieeeeeeeeeeeeens [ MA e ] e . 10/17/2003 ..|. 02/15/2024 ..|.... 2,002,814 |............... [V PO [ZR:210] S [N O [V PO [ZR:210] R [V PO 2,000,000 |........ 2,000,000 [vevvvvrrrnnnns [V [V [V PO 73,750
644162-AB-5 ..... METROPOL I TAN LIFE INSURANCE €O ...eeevvvvvvvnes | eoveeerriiiiiiiiiiiiiiieieieeeeeeeees foiienes NY......... METROPOL ITAN LIFE INSURANCE CO ........... . 05/02/2005 ..[. 02/15/2024 ..|.... 3,008,592 |............... [V P (8,592)]..ccvveeiinnns [ PP, [V PP (8,592)]..ccvveeninnns [V P 3,000,000 |........ 3,000,000 |...covvvnnnnnns [ PP, [ PP, 0 ... 118,125
2799999. Surplus Debentures, etc - Unaffiliated 5,011,405 0 (11,405) 0 0 (11,405) 0 5,000,000 5,000,000 0 0 0 191,875
6099999. Total - Unaffiliated 5,011,405 0 (11,405)! 0 0 (11,405)! 0 5,000,000 5,000,000 0 0 0 191,875
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

(11,405) 0 5,000,000

ol

(11,405) 0

o

5,011,405

5,000,000

191,875




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1

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

(1=

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP g | Bond | strative Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description n Char_[ Symbol Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FT-0 ..... UNITED STATES TREASURY ....coevvvvenieiiiiinnieecvnnnnns oo vee e | s 1.4 .. ...99.9160 ....4.500 |...... 4.172 ....09/11/2008 ...|....02/15/2036 ...
912833-X9-6 ..... UNITED STATES TREASLRY .. 1.A .. ...59.5350 |... . . ....0.000 |...... 4.724 ....06/20/2008 ...|....11/15/2035 ...
912833-X9-6 ..... UNITED STATES TREASLRY .. [ TR 1.A ... ...59.5350 |... ....5,000 |.. ....0.000 |...... 4.725 ...06/23/2008 ...|....11/15/2035 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 150,000 XXX XXX XXX XXX
362020-6J-7 ..... G2 002673 = RMBS ......evvnieiiiniineeiinniineeeeenni o ven | s 4 s LA . 101.7660 ....6.500 [...... 3.815 ....04/13/2011 ...|....11/20/2028 ...
362020-5F-4 ... G2 003546 - RMBS . N LA . 103.7350 |... ....6.500 [...... 3.407 ...04/12/2011 ...|....04/20/2034 ...
36207R-3A-1 ..... GN 440093 - RMBS . I L LA ...99.9040 |... ... 7.000 |...... 7.163 ....01/01/1997 ...|....02/15/2027 ...
383730-2D-2 ..... GNR 2003-046 HB - CMO/RVBS .. N LA ...99.7640 |... ....6.500 |...... 5.032 ....11/16/2010 ...|....06/20/2033 ...
38373V-AJ-9 ..... GNR 0259 CB - CMO/RMBS I L LA ...99.7220 |... ....6.000 |...... 4.307 ....09/02/2013 ...|....08/20/2032 ...
383731-6-1 ..... GNR 0232D 1iB - CMO/RMBS ... N LA ...99.7210 |... ....6.500 [...... 3.871 ....07/05/2010 ...|....05/20/2032 ...
38373Y-2H-6 ..... GNR 037B TJ - CMO/RMBS .... I L LA ...99.3710 |... ....5.500 [...... 4.612 ....09/09/2013 ...|....01/16/2033 ...
383742-DY-6 ..... GNR 2007-079 BM - CMO/RMBS N LA . 100.6930 |... ....6.000 |...... 4.170 ...09/02/2011 ...|....08/20/2037 ...
383742-M3-4 . GNR 2008-034 PG - CMO/RVBS 4 1.4 .. . 100.4550 |. .5.250 |......4.510 ....01/26/2011 .. 04/20/2038
38374B-DD-2 . GNR 0362A AE - CMO/RVBS 4 1.A .. . 100.2450 |. .5.000 |......4.475 ....12/24/2010 .. 07/20/2033
38374B-E9-0 ..... [GNR 2003-70 MD - CMO/RMBS . 4 1.4 .. ...99.7250 |. ......5.500 |......4.014 ...08/23/2013 .. 07/20/2033 ...
38374D-PQ-6 ..... GNR 2008-002 MD - CMO/RVBS .. N LA . 101.3400 |... ....5.500 |...... 3.676 ....06/07/2012 ...|....01/16/2038 ...
38374D-TL-3 ..... GNR 2008-027 JD - CMO/RVBS I L LA . 100.5810 |... +..5.750 |...... 4.886 ....04/21/2014 ...|....08/20/2037 ...
38374F-3T-9 ..... GNR 2004-026 ED - CMO/RVBS N LA . 101.2370 |... ....5.500 |...... 3.841 ...02/03/2012 ...|....04/16/2034 ...
38374F-6X-7 ..... GNR 2004-030 UD - CMO/RMBS I L LA . 100.8590 |... ....5.500 |...... 3.29% ...09/09/2013 ...|....04/20/2034 ...
38374F-HC-1 ..... GNR 2004-016 EC - CMO/RVBS N LA . 101.2020 |... ....5.500 |...... 4.129 ...04/02/2013 ...|....02/20/2034 ...
38374F-HH-0 ..... GNR 2004-016 GC - CMO/RVBS .. I L LA . 101.2020 |... ....5.500 [...... 4.212 ....11/17/2010 ...|....02/20/2034 ...
38374G-SA-1 ..... GNR 2004-037 B - CMO/RMBS ... N LA . 101.3340 |... ....6.000 |...... 3.119 ...06/04/2012 ...|....04/17/2034 ...
38374H-6M-7 ..... GNR 2004-069 GC - CMO/RWBS .. I L LA . 101.3750 |... ....5.500 |...... 4.881 ....07/07/2010 ...|....04/20/2034 ...
38374J-YA-8 ..... GNR 2004-086 C - CMO/RMBS . 4 1.A .. . 101.0800 |. .5.500 |......4.242 ...02/05/2014 .. 10/20/2034
38374K-20-4 . GNR 2005-033 AY - CMO/RMBS .. 4 1.4 .. . 100.6950 |. .5.500 |......2.989 ...09/02/2010 .. 04/16/2035
38374K-RU-9 . GNR 2005-003 OC - CMO/RMBS .. 4 1.A .. . 100.0430 |. .5.000 |......4.040 ...09/08/2013 .. 01/20/2035
38374K-UY-T7 ... GNR 2005-013 PE - CMO/RWBS .. |4 1.4 .. . 100.0920 |. .5.000 |......2.308 ... 12/24/2012 .. 02/20/2035 ...
38374L-XL-0 ..... GNR 2005-051 DC - CMO/RMBS .. |4 1.A .. . 100.2110 |. .5.000 |......4.473 ...02/16/2011 .. 07/20/2035 ...
38374M-U9-8 ... GNR 2006-017 TW - CMO/RMBS I L LA . 101.3360 |... 6.000 |...... 5.824 ....07/14/2009 ...|....04/20/2036 ...
38374M-W4-7 ..... GNR 2006-017 QB - CMO/RMBS N LA . 102.4370 |... 6.000 |...... 4.437 ...02/17/2011 ... |....04/20/2036 ...
38374M-WR-6 ..... GNR 2006-001 LE - CMO/RMBS I L LA . 101.3800 |... 5.500 |...... 4.216 ....09/02/2010 ...|....06/20/2035 ...
38374N-XV-4 ..... GNR 2006-057 NW - CMO/RVBS N LA ...99.7240 |... 6.000 |...... 4.750 ...01/05/2011 ...|....10/20/2036 ...
38374T-AG-9 ..... GNR 2009-010 PH - CMO/RVBS I L LA ...98.0570 |... 4.500 |...... 4.252 ...03/05/2014 ...|....02/20/2039 ...
38375D-E6-1 ..... GNR 2008-094 CY - CMO/RVBS N LA . 100.0750 |... 5.000 |...... 3.987 ...09/05/2012 ...|....12/20/2038 ...
38375D-KN-7 . GNR 2008-058 PE - CMO/RVBS .. 4 1.4 .. . 101.4550 |. .5.500 |......4.091 ....04/02/2014 .. 07/16/2038 ...
38375J-5E-1 . GNR 2007-024 LB - CMO/RVBS .. 4 1.A .. . 101.6200 |. .5.500 |......3.734 ...06/05/2013 .. 05/16/2037
38375L-NL-0 ..... [GNR 2007-056 PE - CMO/RMBS .. 4 1.4 .. . 100.7770 |. .5.500 |......4.653 ... 1171772010 .. 10/20/2037
38375L-P7-9 . GNR 2007-070 PE - CMO/RMBS .. 4 1.A .. . 100.9490 |. .5.500 |......2.787 ...04/08/2011 .. 11/20/2037
38375P-CH-2 ..... [GNR 2008-001 LB - CMO/RMBS .. 4 1.4 .. . 100.0920 |. ......5.500 |......4.858 ...02/15/2008 .. 01/20/2038 ...
38375P-LP-4 ... GNR 2008-009 PE - CMO/RVBS N LA . 100.4670 |... ...5.250 |...... 4.251 ...05/21/2012 ...|....02/20/2038 ...
38375P-8Y-8 ..... GNR 2008-013 HG - CMO/RVBS .. I L LA . 100.2350 |... ..5.250 |...... 4.057 ....04/09/2012 ...|....11/20/2037 ...
38375X-DJ-0 ..... GNR 2008-047 P - CMO/RMBS ... N LA . 101.6240 |... ....5.500 |...... 4.342 ...05/09/2012 ...|....06/16/2038 ...
38375X-QU-1 ..... GNR 2008-069 EP - CMO/RVBS I L LA . 101.5240 |... 5,750 |...... 4.717 ...03/14/2011 ...|....08/20/2038 ...
38375X-RD-8 ..... GNR 2008-069 PE - CMO/RVBS N LA . 101.1550 |... ...5.750 |...... 5.077 ...04/26/2011 ...|....08/20/2038 ...
38375Y-3M-2 ..... GNR 2009-002 PX ~ CMO/RMBS ........ccevnviiviinnnnnnnnnnefone ven]vnnnnns 4. 1AL ...99.2290 ....5.000 |...... 4.511 ...11/01/2013 ... |....01/20/2039 ...
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38376F-AG-7 ..... GNR 2009-061 QE - CMO/RVBS 4 ...99.8880 (VI RN 72 ) 1 AN | N AU | B RN 5.500 |...... 4.640 [MON ..... ....07/10/2014 ...|....08/20/2039 ...
38376J-B-1 ..... GNR 2009-104 KB - CMO/RVBS N ...98.1160 |... O e (342) |0 o0 e 5.500 |...... 4.438 [MON ..... ...08/13/2014 ...|....11/16/2039 ...
38376J-LF-9 ..... GNR 2009-104 NC - CMO/RMBS I L . 100.4250 |... O e () 0 [0 e 5.000 |...... 3.582 [ MON ..... ...08/27/2012 ...|....11/20/2039 ...
38376P-4G-2 ..... GNR 2009-127 PB - CMO/RVBS N . 100.3880 |... O e (15) 0 o0 e 5.000 |...... 3.611 [MON ..... ....03/28/2013 ...|....12/20/2039 ...
38376T-WS-7 ..... GNR 2010-001 NM - CMO/RMBS I L ...98.3800 |... 0. e (368) [0 |0 [ 5.000 |...... 4,143 [MON ..... ...06/10/2013 ...|....01/20/2040 ...
911760-L0-7 ..... VENDE 1998-2 G - RMBS B L . 116.6790 |... 0 . e (M) o0 0 [ 6.750 |...... 3.554 | MON ... ...09/16/2011 ...|....06/15/2028 ...
911760-LY-0 ..... VENDE 1998-3 E - CMO/RMBS . 4. LA . 115.9880 |... ... 1,620 |.... 0. e (9 o0 0 6.500 |...... 3.663 [ MON ..... ...05/20/2011 ...|....03/15/2029 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 833,002 [ XXX 753,586 751,517 792,068 0 (83,087) 0 0 XXX XXX XXX 3,407 40,889 XXX XXX
0109999999. Total - U.S. Government Bonds 890,295 [ XXX 850,965 901,517 890,883 0 0 0 XXX XXX 3,747 41,789 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
20772J-AA-0 ..... CONNECTICUT ST . oo |- 1.DFE ..)... . 101.4220 |... ... 100,000 |.. O e 1 0 fel0 nnl.5.295 | 5.309 (A0 ...... ...5,295 |....10/20/2010 ...|....10/01/2029 ...
373384-J7-2 ..... GEORGIA ST | TAFE L ...98.7420 |... LU R/ 1 (VI O N RPN | SR < < 1 I AN 4.469 [FA ...... s 144,759 |....08/02/2013 ...|....02/01/2031 ...
594612-BK-8 ..... MICHIGAN ST .. eieenie e e e e e e e e ennieeeees fen o .. 1.BFE .. ...92.4570 0 fooeeeeeeeneen 115 o0 foeinnenn 0 ... 3.800 ... 4102 [MN .o o LT T 2,090 |....06/03/2013 ...|....05/15/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 3,421,691 | XXX 3,415,696 3,460,000 3,443,289 0 XXX XXX 61,907 152, 144 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 3,421,691 | XXX 3,415,696 3,460,000 3,443,289 0 XXX XXX 61,907 152,144 XXX XXX
05914F-MV-9 ..... BALTIMORE CNTY MD N L .. 1.AFE ..|... .. 140,980 |...93.1600 |... ... 140,000 |.. 140,457 O e (82) 0 o0 100l 30569 | 3.519 ....01/14/2013 ...|....08/01/2032 ...
073545-LY-9 ..... BEACHWOOD OHIO CITY SCH DIST .. 1.AFE ..|... 1,051,600 |. 100.7590 |... .1,050,000 |.. .... 1,050,000 O 0 0 [0 0000050125 | 5.125 ...08/19/2010 ...|....12/01/2026 ...
094171-ES-0 ..... BLOOMFIELD TWP N J .... .. 1.DFE ..|... .. 122,196 |...99.2720 |... . 120,000 |.. ....120,382 O e (76) [0 o0 42250 |- 4.085 ....01/20/2012 ...|....01/15/2027 ...
119677-LH-3 ..... BUFFALO N Y I .. 1.EFE ..|... ... 50,790 |...99.9020 |... LU R (1) N AR N RPN | ) RN .11 I AN 3.376 ....04/30/2013 ...}|....02/01/2025 ...
167486-1F-3 ... CHICAGO ILL N L .. 2.AFE ..|... ...99.9670 |... JLO I FUURE: 1S T FORPPRRR | R FUUUPRPRRRPIN | ) SRR i (738 AU 5.635 ....05/20/2015 ...|....12/01/2026 ...
235308-RA-3 . DALLAS TEX INDPT SCH DIST . 2 1AFE .. . 101.0280 |. .0 .6.450 ...09/27/2013 ..
242559-MX-7 . DEARBORN MICH 2 .1.DFE .. . 100.0040 |. .. .0 .3.640 ....08/20/2014 ..
295407-U4-0 ..... [ERIE PA . 2 .1.CFE .. ...99.6220 |. ..85,000 |.. .0 o 47T ....06/03/2015 .. .
295407-V9-8 ..... ERIE PA . 2 ... .. 1.CFE ..|... ...99.6220 |... ... 400,000 O 0 0 0 el 4178 | 4177 ...06/03/2015 ...|....11/15/2028 ...
295407-116-3 ..... ERIE PA 2. .. 1.CFE ..|... ...97.9850 |... O 0 0 [0l 4178 | 4177 ....06/03/2015 ...|....11/15/2028 ...
306801-J4-4 ..... FALMOUTH MASS .. 2 ... .. 1.AFE ..|... ...96.6480 |... O 0 0 feel0 0022082500 |- 3.500 ....01/12/2015 ...|....07/15/2028 ...
483206-4C-9 ... KALAMAZOO MICH 2. .. 1.DFE ..|... ...89.8720 |... .. O e (4,489) o0 i l0 |l 40670 | 4.670 ...04/10/2015 ...|....12/01/2044 ...
587335-HU-7 ..... MERAMEC VY SCH DIST NO R-111 MO FRANKLIN . N L .. 1.BFE ..|... . 102.1760 |... ...50,000 |.. O 0 0 [0 el 50401 | 5.490 ....08/05/2010 ...|....03/01/2027 ...
64763F-UG-2 ..... NEW ORLEANS LA ... 2. .. 1.EFE ..|... ...94.8800 |... .1,710,000 |.. O 0 0 [0 00204.000 |- 4.000 ...04/29/2015 ...|....12/01/2031 ...
64966H-MV-9 ..... NEW YORK CITY .... N L .. 1.CFE ..|... ...99.1530 |... ...95,000 |.. O 126 o0 0 100050206 |- 5.404 ....08/19/2010 ...|....10/01/2031 ...
655711-H.-6 ..... NORFOLK CNTY MASS .. 2. .. 1.DFE ..|... ...83.2170 |... . 100,000 |.. O e 3 0 0000003250 |l 3.306 ....11/19/2012 ...|....09/15/2039 ...
675583-H.-5 ..... OCONEE CNTY S C ..... 2 .1.CFE .. ...97.7470 |. 25,000 .0 .3.946 ....08/13/2013 .. 04/01/2028
791697-BX-2 ..... ST LOUIS MO SPL ADMINISTRATIVE BRD TRANS . 1 .1.BFE .. . 100.3160 |. 75,000 .0 . 4.749 ....11/18/2011 .. 04/01/2029
82620Y-FP-3 SIENNA PLANTATION TEX MUN UTIL DIST NO 1 . 2 . 1EFE .. ...97.7600 |. 50,000 .0 .3.625 ....08/07/2014 .. 09/01/2032
835240-H9-6 . SOMERVILLE MASS ...ovvvviiiiiiiiiiis v eeceeaias fen e -2 .1.BFE .. ...99.2410 |. . 50,000 .0 .3.650 ....11/04/2013 .. 10/01/2028 ...
850752-LP-9 ..... [SPRINGFIELD MASS . .. 1.CFE .. . 102.6310 |. .. 153,947 |. . 150,000 .0 ......5.900 . ....06/24/2010 .. 06/01/2027 ...
948101-QC-7 ..... WEBSTER MASS .. 1.EFE ..|... ...99.2430 |... ...49,622 |.... ...50,000 |.. O i 30 0 [0 0000030375 | 3.449 D ....... 15 ....07/15/2014 ...|....06/15/2030 ...
969129-EU-5 ... WILLAMALANE PK & REC DIST ORE .. 1.DFE .. ...97.4570 0 fooeeiieieenann 72 o0 foeeeinnnnn 0 ]..23.000 ... 3.084 [JJ .oooeee |oevrnnnniiiaennes 1,500 ...04/12/2013 ...|....01/01/2029 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 9,006,656 | XXX 8,398,216 8,590,000 8,588,007 0 (4,265) XXX XXX 104,595 439,991 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 9,006,656 [ XXX 8,398,216 8,590,000 8,588,007 0 (4,265) XXX XXX 104,595 439,991 XXX XXX
143321-KZ-9 CARMEL IND WTRWKS REV ... | 1.CFE ..|... .. 385,000 |...99.7070 |... ..385,000 |. ....385,000 0. vl o0 0000050740 . 5.741 [MN ...... ...3,683 |... ....07/19/2024 ...|....05/01/2044 ...
186371-BT-6 CLEVELAND OHIO ECONOMIC & CMNTY DEV REV ... . 1.EFE ..|.. 1,050,375 |...98.5610 |... . 1,050,000 |.. .... 1,050,071 0 . e (36) [0 0 [ 8.750 3.746 [ D ....... ...3,281 |... ...04/22/2015 ...|....12/01/2026 ...
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19648F-RZ-9 ..... COLORADO HEALTH FACS AUTH REV .....oeviiviiininniienns L 1GFE o 1,712,920 |...80.5170 |.......ounnnn. 1,610,340 ..o 2,000,000 |.eeevenninnns 1,721,528 |ooovvveieeeeenn0 [ 8,608 [0 el l0 [l .4.480 e 5.835 [ covvees |eviiniiiieies 7,467 [ooeeiiiiinnnnns 89,600 |....03/07/2024 ...|....12/01/2040 ...
200588-NJ-6 ..... COMMERCE CITY COLO SALES & USE TAX REV .... oo |- 1.CFE ). ... 50,000 |...98.8580 |... 49,429 | nnt50,000 [oaiinieiennnnnn 50,000 [eeeeiiiieeeeeen 0 [0 0 |0 [ 8L375 3.375 ....04/21/2015 ...|....08/01/2033 ...
232263-Ji-4 ... CUYAHOGA CNTY OHIO ECONOMIC DEV REV v |- 1.EFE ... 1,003,769 |. 100.0240 |................. 935,224 |.................935,000 |.................935,000 |....cevvevennnnn Joveenvinnnnnnnnd [0 Jeeeeennnnennnnl0 0050500 e 5.500 ...10/02/2014 ...|....10/15/2033 ...
26678P-DH-0 ..... DURHAM N C LTD OBLIG |- 1.BFE ... ... 50,000 |...91.9300 |.....euunieeeennn 45,965 [oonnniiiennnnnnn 50,000 |oeieiniiineeeennn50,000 foneniiiiiiennl0 o0 0 00000080370 3.370 ....08/03/2015 ...|....06/01/2031 ...
31331J-3M-3 ... FEDERAL FARM CREDIT BANKS FUNDING CORP ... LA e .. 243,885 ...99.6150 |.................249,088 [.................250,000 |ooeerrnnnnnnnnnnn 248,232 [oniiiinnnnnnl0 i 407 o0 00000040300 - 4.500 ...12/22/2010 ... |....11/24/2028 ...
31331K-J5-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... LA ) .. 246,4451...99.2530 |.......eeeeeenn 248,133 [onniiiiennnntnn.250,000 |oeeeiiiineeeennn 249,715 [0 e 345 |0 0000080350 | 3.49% ....10/03/2013 ...|....10/21/2025 ...
3133EA-5P-9 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... ...89.7150 |......oeeeeennnn 89,715 |oniininnnnl 100,000 [oiiiiiinnnennn 96,457 veiininiiiinnn0 o402 |0 [0 4000030050 3.590 ....06/19/2014 ...|....07/19/2032 ...
3133EA-G6-9 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... L.91.0110 |ooeeeenn e 227,528 v 250,000 [oeeenenneeenn 237,065 |oeeeeneeeeennn0 e 1,682 |0 [0 022232100 . 4.000 ....06/26/2013 ...|....08/06/2031 ...
3133EC-JZ-8 . FEDERAL FARM CREDIT BANKS FUNDING CORP . ...92.2460 |. .3.059 ...05/09/2013 .. 03/26/2031
3133EC-IIN-0 . FEDERAL FARM CREDIT BANKS FUNDING CORP . ...98.5580 |. .3.680 ....11/01/2013 .. 08/05/2027
3133ED-RR-5 ..... [FEDERAL FARM CREDIT BANKS FUNDING CORP . ...84.1610 |. . . ......3.863 ....08/21/2014 .. 08/01/2044 ...
34446A-BM-9 ..... FOND DU LAC COUNTY ...99.5370 |... ..285, .. 100285,000 |eveeniieeeennnn0 o0 0 [0 6184 | 6.186 ...08/25/2023 ...|....11/01/2042 ...
34446A-CA-4 ..... FOND DU LAC COUNTY ...98.6970 |... . 670,000 |.. .. 670,000 |oeeeeniiiiinnnnn0 foeniiii 0 0 [0 0062201 L 6.202 ....10/24/2024 ...|....05/01/2054 ...
373541-Y4-7 ..... GEORGIA MUN ELEC AUTH PUR REV . . 101.0970 |... ..250,000 |.. 250,551 |eeeiiiieeenn 0 e (167) o0 0 ] 4.980 . 4.900 ....01/18/2012 ...|....01/01/2028 ...
38122N-D5-8 ... GOLDEN ST TOB SECURITIZATION CORP CALIF ... .. 77.1670 |... .3,000,000 |.. 02,463,242 o0 e 23,842 [0 0 374 ) 5.530 ...01/25/2023 ... |....06/01/2041 ...
385493-EG-2 ... GRAND FORKS N D SANTN REV ...95.5300 |... 025,000 |oeeernniieeeeennn 24,832 foeiiiiiiieen0 e 19 0 k00022232000 |- 3.099 ....03/03/2015 ...}|....09/01/2032 ...
437887-HU)-9 ..... HOMEWOOD ALA EDL BLDG AUTH REV ... ...65.8980 |... .2,500,000 |...oeeneeennn2,500,000 f..iiiiiienn0 el o0 000030450 |l 3.450 ...1072772021 ...|....12/01/2042 ...
46613P-D2-9 ... JEA FLA WTR & SWR SYS REV . 100.1880 |... +..30,000 |oeeernnnieeeeennnn 30,413 [0 e (540) [0 k0 ]002205.000 |- 3.118 ....09/26/2012 ...|....10/01/2025 ...
506485-CN-1 ..... LAFAYETTE LA PUB IMPT SALES TAX .... ...99.6360 |... . 100,000 |.. ... 100,000 |eeeeniiiiinnnnn0 fooniiiiiiii 0 0 [0 1400023000 | 3.000 ....04/26/2013 ...|....05/01/2026 ...
522510-BB-1 LEBANON IND ELEC UTIL REV ............ ...99.5070 |. N . 100,000 100,000 |.. .3.000 ....05/20/2013 .. 07/01/2026
576000-LA-9 ..... [MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. . 100.5100 |. ..100,510 |. . 100,000 101,107 |.. . .4.543 ....08/26/2011 .. 07/15/2028
59259Y-DC-0 METROPOLITAN TRANSN AUTH N Y REV ......... . 106.1440 |. ..2,213,102 |. .2,085,000 .2,279,705 |.. (7,342) | .5.780 ....02/07/2023 .. 11/15/2040
592643-EE-6 . METROPOL ITAN WASH D C ARPTS AUTH DULLES ...83.6040 |. ..2,508,120 |. .3,000,000 .2,577,587 |.. 29,145 |. .4.982 ....01/11/2023 .. 10/01/2035 ...
593791-EM-4 . MIAMI UNIV OHIO GEN RCPTS . . 107.5850 |. ..4,303,400 |. .4,000,000 .4,709,802 |.. .. (50,533) | ......4.643 ...07/21/2014 .. 09/01/2035 ...
59447P-VU-2 ..... MICHIGAN FIN AUTH REV ...99.9980 |......oeieennnnnn 29,999 i 30,000 [oiiiiiiinnnnnnn 29,589 il 0 [ 56 |0 [0 00030750 3.997 ....08/15/2014 ...|....05/01/2031 ...
60412P-DY-3 ..... MINNESOTA ST MUN PWR AGY ELEC REV .. . 100.0000 |.......eueeeeenn50,000 [oeeeenieennnnnnnn 50,000 [oeeeeninnneeenn50,000 |oveeeneeeennnn0 [ (24) |0 [0 30750 3.750 ....09/24/2014 ...|....10/01/2034 ...
646136-XR-7 ..... NEW JERSEY ST TRANSN TR FD AUTH .... . 106.8540 |... e 2,508,745 [0 | (21,751 [0 0]l 6561 4.335 ...01/23/2018 ...|....12/15/2040 ...
649726-BU-7 ..... NEW YORK N Y CITY MUN WTR FIN AUTH WTR & . . 100.0120 |... . 150,000 |oeeevrunneeeenn.. 149,848 [0 e 59 [0 0 30125 | 3.168 ....08/21/2013 ...|....06/15/2027 ...
658203-V6-8 ..... NORTH CAROLINA MUN PWR AGY NO 1 CATAWBA ... ...96.9560 |... . 150,000 |oeevvvennennnnnnn150,820 founniiiininnn0 e (288) [0 einl0 0000030672 | 3.479 ....12/11/2012 ...|....01/01/2028 ...
68608J-SB-8 ..... OREGON ST FACS AUTH REV . 100.0070 |... +..50,000 |oeeerrnieeeeennnn49,950 foiiiiiiiie0 e 0 0 4125 | 4.140 ...04/14/2014 ... |....11/15/2032 ...
709221-TG-0 ..... PENNSYLVANIA ST TPK COMMN OIL FRANCHISE . 105.0220 |. ...15,000 ..16,877 |.. .5.048 ....07/03/2012 .. 12/01/2037 ...
724795-8G-3 . PITTSBURGH & ALLEGHENY CNTY PA SPORTS & ...97.7830 |. .1,000,000 .1,000,000 |.. .4.521 ....11/13/2014 .. 12/15/2030
73358W-TZ-7 ..... PORT AUTHN Y & N J i ...94.4580 |. .2,000,000 .2,000,000 |.. . 4.426 ....12/22/2014 .. 10/15/2034
790417-AU-3 ..... ST JOHNS CNTY FLA INDL DEV AUTH REV ...67.7650 |. .2,000,000 1,957,579 |.. .4.135 ...10/08/2020 .. 08/01/2050
796311-CY-2 ..... SAN ANTONIO TEX MUN DRAIN UTIL SYS REV . ...96.0690 |. ......3.308 ....06/20/2013 .. 02/01/2030 ...
829594-JY-7 ... SIOUX FALLS S D SALES TAX REV 971710 |ooeeeiniie e 48,586 |oneneeeennnnn 50,000 [oiiiiiiee 49,739 |0 e 25 |0 [0 00030500 3.569 ...05/19/2014 ...|....11/15/2033 ...
85732P-(B-4 ..... STATE PUB SCH BLDG AUTH PA REV . 105.8810 |.......eeeeeeenn 10,588 |onninniiinnnnnn 10,000 [oiiiiiinnnnnnn 10,626 |oveennecennnnnl0 o (192) |0 [0l 60495 L, 4.633 ....07/02/2012 ...|....09/15/2028 ...
924214-1B-3 ..... VERMONT BOND BANK L..92.1210 |ooeeeeiiiieeeeenn 46,061 |ooeiniiieennnnn.50,000 [oiiiiiieee 50,279 o0 e (80) |0 o0 )10 3,960 . 3.877 ....08/23/2012 ...|....12/01/2032 ...
968254-CA-8 ..... WILKES-BARRE PA FIN AUTH UNIV REV .. .| s ...80.5740 |... . P 11TV R N R (S -1+1<) N AR N RN | I RS 1[04 I AN 4.629 ...01/22/2020 ... |....03/01/2043 ...
986093-BT-8 ..... YONKERS N Y INDL DEV AGY REV e 2 .t .. 1.BFE ..|... .. 102,000 |. 100.0390 |... ... 100,000 |.. 100,000 |-eveeeeeeeennnn0 oo 0 0 0 ]...5.000 . 4.99 ...04/23/2012 ...|....10/01/2037 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 31,955,446 | XXX 28,196, 108 31,170,000 31,340,932 XXX XXX XXX
3136AA-3V-5 ..... FNR 2012-149 KB — CMO/RMBS ......eeveremeeeeemmniieeeee feen o LA e 11,545 1...94.9490 |..oovvvenneeenn 11,214 o181 e TT9 0 B [0 [0 ]102223.000 - 3.245 ...11/25/2015 ... |....01/25/2043 ...
3138N-EZ-4 ..... FN 630252 - RVBS 1.4 .. L 103.0180 [ovvvvveeniiiiinennnn 565 [ 549 [ B8 0 e () |0 0 ]1006.000 . 3.106 ...05/04/2011 ...|....03/01/2032 ...
31392C-CN-2 ...... FNR 0222A GQ - CMO/RMBS ... 1.A .. L 101.8200 [.eevvveneeeeeennn 1,314 | 1,201 [ 10468 |0 e (22) |0 0 ]l 6750 2.164 ...06/23/2009 ...|....04/25/2032 ...
313920-CS-1 ... FNR 0222A GC - CMO/RMBS ........ccevvvniiriiiunnnninninnsfonn ooe 1.A .. . 103.1480 |...oevveeneennn 1477 o 11126 [ 11497 0 e (A7) 0 0 ]L006.500 5.224 ...10/01/2010 ...|....04/25/2032 ...
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31392E-K-7 ..... FNR 0253E EL - CMO/RVBS 4 s LA . 102.6320 (O R 3 ) 1 AN | N AR | B R 6.000 |...... 4.590 [MON ..... [oeeeeiinnniininns 140 [ 1,680 |....02/29/2012 ... |[....09/25/2032 ...
31392J-6V-6 ..... FNR 0323D CH - CMO/RMBS ... N LA . 100.3480 |... O e (B) 0 o0 e 5.000 |...... 4.047 ...04/04/2011 ...|....04/25/2033 ...
31392J-Ul-7 ... FNR 0318D TB - CMO/RMBS ... I L LA ...99.2430 |... LU R (£ ) N N | I RPN | ) AN 5.000 |...... 4.261 ....08/27/2012 ...|....04/25/2032 ...
31392U-BG-8 ..... FHR 25058 D - CMO/RMBS .. N LA . 101.4650 |... O e (24) |0 o0 e 5.500 |...... 3.644 ....08/05/2012 ...|....09/15/2032 ...
313920-L0-1 ... FHR 2515E HC - CMO/RMBS I L LA . 102.8540 |... O o (228) |0 [0 6.000 |...... 4.945 ...02/28/2012 ...|....10/15/2032 ...
31392X-XT-0 ..... FHR 2524B HC - CMO/RMBS ... N LA . 102.6200 |... O e (B34 |0 o0 6.000 |...... 4.316 ...04/06/2012 ...|....11/15/2032 ...
313938-D6-9 ..... FNR 0341E PN - CMO/RMBS ... I L LA . 102.0330 |... L R N PO | N RN | ) AN 5.500 |...... 3.261 ....07/01/2009 ...|....05/25/2033 ...
31393E-GM-5 ... FNR 0371A HD - CMO/RMBS ... N LA . 101.1580 |... JLO N N | [ ARt | B ISP | B AU 5.500 |...... 5.403 ...11/01/2013 ...|....08/25/2033 ...
31393F-MH-6 . FHR 25238 AP - CMO/RMBS 4 1.4 .. . 101.8330 |. .0 .5.500 |......3.948 ...09/02/2010 .. 11/15/2032 ...
31393F-PIi-0 . FHR 2544D KE - CMO/RMBS 4 1.A .. . 101.5270 |. .0 .5.500 |......3.134 ...01/28/2011 .. 12/15/2032 ...
31393F-ZW-9 . FHR 2531B PM - CMO/RMBS 4 1.4 .. . 101.5140 |. .0 ......5.500 |......2.041 ...02/16/2011 .. 12/16/2032 ...
31393G-XD-1 ..... FHR 2541A BL - CMO/RMBS ... N LA . 101.5360 |... JLO I R <) AR | B IR | B FOU 5.500 |...... 4.223 ...04/02/2014 ...|....12/15/2032 ...
31393J-3Z-9 ..... FHR 2554C MN - CMO/RMBS ... I L LA . 101.5170 |... JLUJ R €N AU | I RPN | ) RN 5.500 |...... 3.393 ....02/16/2011 ...|....01/15/2033 ...
31393L-FT-5 ..... FHR 2564D AC - CMO/RMBS ... N LA . 101.4300 |... JLOJ PR (< 1) N ARt | B IEUPRRPRRTRIN | B AT 5.500 |...... 3.620 ...02/08/2011 ...|....02/15/2033 ...
313937-16-1 ..... FNR 2003-109 YB - CMO/RVBS I L LA . 102.7330 |... LU R £ ) I AU I RPN | ) RN 6.000 |...... 5.334 ....12/12/2012 ...|....11/25/2033 ...
31393U-JE-4 ..... FNR 2003-127 EG - CMO/RVBS N LA . 102.6240 |... O e (A7) 0 o0 6.000 |...... 3.981 ...09/04/2012 ...|....12/25/2033 ...
31393X-5K-9 ..... FNR 2004-36 CB - CMO/RMBS . I L LA . 100.4000 |... JLU I R £ 7 AU | I RPN | ) AN 5.000 |...... 3.380 ...04/02/2012 ...|....05/25/2034 ...
31393X-SN-8 ... FNR 2004-25 UC - CMO/RMBS . N LA . 102.2130 |... O e (19 0 o0 e 5.500 |...... 4.787 ...01/04/2012 ...|....04/25/2034 ...
31394A-1K-8 ..... FNR 2004-60 AC - CMO/RMBS ... I L LA ...99.5850 |... LU SRR £1+) N MO | I RN | ) AN 5.500 |...... 4.192 ....04/02/2014 ...|....04/25/2034 ...
31394B-RN-8 . FNR 2004-92 TB - CMO/RMBS . 4 1.A .. . 102.2280 |. .0 .5.500 |......4.427 ....09/02/2013 .. 12/25/2034 ...
31394C-BZ-4 . FNR 053A CU - CMO/RMBS .. 4 1.4 .. . 102.3370 |. .0 .5.500 |......5.250 ...07/21/2010 .. 02/25/2035
31394D-A7-5 . FNR 2005-48 TD - CMO/RMBS . 4 1.A .. . 102.3350 |. .0 .5.500 |......4.196 ...01/09/2012 .. 06/25/2035
31394D-8U-5 .| FAR 2005-38 TC - CMO/RMBS . |4 1.4 .. . 102.7920 |. .0 .6.000 |......5.045 ....10/12/2009 .. 05/25/2035 ...
31394E-4D-7 . FNR 2005-68 BE - CMO/RMBS |4 1.A .. . 100.7080 |. .0 ...5.250 |......3.573 ...01/28/2013 .. 08/25/2035 ...
31394E-113-8 ..... FNR 2005-70 KC - CMO/RMBS ... I L LA . 101.5000 |... L R N PO | N RN | ) AN 5.500 |...... 3.786 ....04/02/2014 ...|....08/25/2035 ...
31394E-X6-0 ..... FNR 2005-70 KP - CMO/RMBS . N LA . 100.0090 |... O [ (145) |0 [0 e 5.000 |...... 4.017 ....09/27/2012 ...|....06/25/2035 ...
31394K-R8-9 ... FHR 2696 DG - CMO/RMBS ... I L LA . 102.0570 |... JLUJ SRR (I D PO | I RPN | ) AN 5.500 |...... 4.339 ...02/21/2011 ...|....10/15/2033 ...
31394P-VY-6 ..... FHR 2743 PH - CMO/RMBS N LA . 102.2610 |... O e (B) o0 o0 e 5.500 |...... 3.947 ...11/02/2009 ...|....02/15/2034 ...
31394U-86-0 ... FNR 2005-110 GL - CMO/RMBS .. I L LA . 102.4030 |... O i (58) 0 [0 e 5.500 |...... 3.703 ....08/31/2012 ...|....12/25/2035 ...
31394V-EP-1 FNR 2005-122 PY - CMO/RMBS N LA . 102.7250 |... O e (127) 0 o0 e 6.000 |...... 4.328 ...07/11/2013 ...|....01/25/2036 ...
31394V-JR-2 ..... [FNR 2005-120 PB - CMO/RMBS 4 1.4 .. . 103.4410 |. .0 .6.000 |...... 4.409 ....04/02/2014 .. 01/25/2036 ...
31394Y-H9-8 . FHR 2793 PE - CMO/RMBS .. 4 1.A .. . 100.5040 |. .0 .5.000 |......3.436 ....09/02/2013 .. 05/15/2034
31395M-SA-8 . FHR 2933D EN - CMO/RMBS 4 1.4 .. . 100.2340 |. .0 .5.500 |......4.201 ...01/30/2013 .. 02/15/2035
31395T-M9-2 . FHR 2963 DE - CMO/RMBS .. 4 1.A .. . 103.3190 |. .0 .6.000 |......4.687 ...05/25/2010 .. 04/15/2035 ...
31396F-WU-3 . FHR 3081 CQ - CMO/RVBS 4 1.4 .. . 102.5060 |. .0 ......5.500 |......3.207 ...02/03/2012 .. 12/16/2035 ...
31396J-2C-8 ... FHR 3126 CY - CMO/RMBS .. N LA . 103.7100 |... 0 e (B30) 0 o0 6.000 |...... 1.613 ....09/01/2011 ...|....03/15/2036 ...
31396L-3T-5 ..... FNR 2006-114 HE - CMO/RVBS .. I L LA . 101.5010 |... LU R () N N | I RN | ) AN 5.500 |...... 4.667 ....05/26/2010 ...|....12/25/2036 ...
31396P-FP-1 ..... FNR 2006-124 B - CMO/RMBS ... N LA ...97.8940 |... 0 e (80) e [0 6.000 |...... 2.168 ...02/01/2013 ...|....01/25/2037 ...
31396R-2H-9 ..... FHR 3152 LB - CMO/RMBS ... I L LA . 100.2530 |... LU R £ ) N AU | I RPN | ) RN 6.000 |...... 4.378 ...11/15/2010 ...|....05/15/2026 ...
313961-0N-9 ... FNR 2007-72 B - CMO/RMBS .. N LA . 102.4970 |... O e ) 0 o0 6.000 |...... 3.801 ...09/27/2010 ...|....07/25/2037 ...
313%61-0T-6 ..... FNR 2007-72 DB - CMO/RMBS ... I L LA . 102.0760 |... O e (12) 0 [0 e 5.750 |...... 1.924 ...07/09/2009 ...|....07/25/2037 ...
3139611-Y8-3 ..... FNR 2007-76 EB - CMO/RMBS ... 4 ... LA . 103.0630 |... O e (B) o0 o0 6.000 |...... 0.879 ...08/19/2009 ...|....08/25/2037 ...
31397B-201-0 ..... FHR 3213 PE - CMO/RMBS .. 4 .. LA . 103.8760 |... LU SR (1) N PO | I RPN | ) AN 6.000 |...... 3.202 ....09/24/2010 ...|....09/15/2036 ...
31397E-0H-1 . FHR 3270 AT - CMO/RMBS .. 4 1.A .. . 101.8220 |. .0 ......5.500 |......1.274 ...12/23/2010 .. 01/15/2037 ...
31397J-LI-2 ..... FHR 3348 HT - CMO/RMBS .. 4. 1AL . 103.2160 |... O i ) 0 0 6.000 |...... 5.615 ...04/23/2010 ... |....07/15/2037 ...
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31397J-VU-5 ... FHR 3349 MY = CMO/RMBS ......ivvviiniiiiiiiniinencinns foee ven | s L R TA s 4,309 |. 102.5630 (U R (<7 1 AN | Y AU (B RN 5.500 |...... 2.671 |MON ..... ....02/10/2011 ...|....07/15/2037 ...
31397L-3R-8 ..... FNR 2008-61 MC - CMO/RMBS ... N ... 17,674 |. 100.0420 |... O e (29) |0 o0 e 5.500 |...... 4.764 [MON ..... ....01/04/2011 ...|....07/25/2038 ...
S1397N-GV-1 ... FNR 2009-10 PG - CMO/RMBS ... I L ...99.4750 |... LU R (/470 N PO | I RPN | ) AN 5.500 |...... 4.628 [MON ..... ....01/28/2013 ...|....03/25/2039 ...
31397N-00-1 ... FNR 2009-25 PG - CMO/RWBS .... N ...97.5910 |... JLO N U ( (1)) FORRRRRPRt | B IR | ) AU 5.500 |...... 3.662 [MON ..... ...12/08/2011 ...|....04/25/2039 ...
31398G-QW-2 ..... FNR 2009-111 CY - CMO/RVBS .. I L ...99.3850 |... O e (92) 0 o0 e 5.000 |...... 3.996 [MON ..... ...08/31/2012 ...|....03/25/2038 ...
31398P-HR-3 ..... FNR 2010-35 KP - CMO/RMBS ... N ...97.9830 |... O e (45) |0 o0 e 6.000 |...... 4.870 |MON ..... ....06/27/2013 ...|....04/25/2040 ...
31398P-HY-8 ..... FNR 2010-35 LP - CMO/RMBS ... I L ...98.3280 |... O e (220) 0 o0 6.000 |...... 5.510 [MON ..... ....01/28/2013 ...|....04/25/2040 ...
31404B-06-0 ..... FN 763755 = RMBS .....eevveiiiiiiiiniaeeeemnniaeeeenennnns . 102.0460 0 [ (D o0 0 s 6.500 |...... 2.466 [MON ..... ...05/04/2011 ...|....02/01/2034 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue
Backed Securities 769,022 [ XXX 703,207 697,468 725,651 0 (3,250) 0 0 XXX XXX XXX 3,242 38,907 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 32,724,467 | XXX 28,899,314 31,867,468 32,066,583 0 (29,905) 0 0 XXX XXX XXX 301,787 1,464,710 XXX XXX
00206R-BH-4 ..... AT&T INC .. 2.BFE ..|... .. 139,294 |...83.3190 |... ... 150,000 |.. 141,709 O 288 o0 e l0 002040300 |- 4.759 ...6,450 |....03/18/2014 ...|....12/15/2042 ...
00206R-FU-1 ..... AT&T INC .. 2.BFE ..|... ...89.9250 |... .2,325,000 |.. ....2,888,288 JLOR SRR < i< .0 R N RPN | ) S T (<1 I AN 3.650 119,738 |....01/29/2021 ...|....02/15/2050 ...
00206R-LV-2 ..... AT&T INC .. 2.BFE ..|... ...66.3020 |... .2,000,000 |.. ....2,027,107 JL I U 0101 N ARt | R AU | ) AU Y <0 I AU 3.581 ... 73,000 |....12/29/2020 ... |....09/15/2059 ...
002824-AV-2 ..... ABBOTT LABORATORIES .1.DFE .. . 107.6670 |. .. 2,153,340 |. .2,000,000 . 2,317,550 |.. .0 .4.480 120,000 |....07/24/2015 .. 04/01/2039
00287Y-AQ-2 ..... ABBVIE INC . 1.GFE .. . 50,857 |...99.6020 |. ...49,801 |. 50,000 ..50,012 |.. .0 .3.391 . 1,800 |....06/01/2015 .. 05/14/2025
00287Y-AR-0 ..... ABBVIE INC ... .1.GFE .. 3,072,630 |...93.7050 |. ..2,811,150 |. .3,000,000 .3,047,412 |.. .0 ......4.302 135,000 [....04/19/2017 .. 05/14/2035 ...
008916-AJ-7 ..... NUTRIEN (CANADA) HOLDINGS ULC . .. 2.BFE ..|... 1,721,961 |...94.4120 |... 1,288,724 |.... .... 1,643,385 0 e (12,366) [oeeeeeeeeeeen0 o0 e 6125 | 4.311 ... 83,606 |....10/10/2017 ...|....01/15/2041 ...
010392-EC-8 ..... ALABAMA POWER CO ... | LR FE L . 102.0880 |... 1,020,880 |.... 994,243 O 5482 0 [0 0000.5.700 |- 5.790 ... 57,000 [....11/18/2003 ...|....02/15/2033 ...
013104-AC-8 ..... NEW ALBERTSONS LP .. L] 3AFE L. . 101.6530 |... 2,058,473 |.... .... 2,034,239 O e (5,818) [0 o0 1l 72750 |- 7.413 .. 156,938 |....08/30/2001 ...|....06/15/2026 ...
020002-AY-7 ..... ALLSTATE CORP |- 2.AFE L ...93.6090 |... ... 1,147,180 O [ (5,93 [0 [0 fll005.200 ). 4.000 ... 52,000 |....07/27/2016 ...|....01/15/2042 ...
02209S-AE-3 ..... ALTRIA GROUP INC . . |--2.BFE ..|... . 134.2450 |... . .... 2,809,695 0 e (85,716) [oveeeeeeeen0 o0 10022292950 |- 4.150 .. 174,026 |....08/02/2016 ...|....11/10/2038 ...
022249-AU-0 ... HOWMET AEROSPACE INC ... .. 2.BFE ..|... . 104.6310 |... 5,231,550 |.... 5,161,913 [0 (47,692) |.oeveeeeeeeeen0 feiiiiiiiiinnnnnn0 6,750 ..., 5.576 .. 337,500 |....08/11/2005 ...|....01/15/2028 ...
023135-BM-7 ..... AMAZON.COM INC .. 1.EFE ..|... ...81.9820 |... 2,459,460 |.... .... 3,951,663 JU Y AU (18,220) f-eeeeeeveeeena0 o0 [onnn 4250 |- 2.756 .. 127,500 |....08/04/2021 ...|....08/22/2057 ...
025816-AZ-2 ..... AMERICAN EXPRESS CO .. 1.F FE ..|... . 124.2810 |... .. 2,485,620 |.... .... 2,668,364 JLOR SRR (<75 (1) N N | N RPN | A - iy [0 I AN 4.721 .. 163,000 |....03/13/2017 ...|....03/19/2038 ...
026874-AZ-0 ..... AMERICAN INTERNATIONAL GROUP INC .2.BFE .. . 105.9610 |. ..656,958 |. .655,078 |.. .0 .5.570 ....12/19/2023 .. 05/01/2036
026874-DE-4 ..... AMERICAN INTERNATIONAL GROUP INC .2.BFE .. ...93.1950 |. ..465,975 |. .465,853 |.. .0 .5.566 ....12/19/2023 .. 07/10/2035
030955-AN-8 . AMERITECH CAPITAL FUNDING CORP . .. 2.AFE .. . 103.1610 |. .. 2,068,220 |. .2,065,075 |.. .0 .5.375 ....07/07/2008 .. 01/15/2028
03522A-AJ-9 . ANHEUSER-BUSCH COMPANIES LLC 1 1.6 FE .. ...91.0620 |. ..2,731,860 |. . 3,447,266 |.. .0 .. (14,045) |. .3.845 ....03/09/2021 .. 02/01/2046 ...
03523T-BF-4 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . . . 1.GFE .. . 125.5710 |. .. 3,767,130 |. . 4,243,868 |.. .0 ..(63,673) | ......4.248 ...06/05/2017 .. 01/15/2039 ...
035237-80-0 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . 1. | 1.GFE L. ...80.4450 |... LI R (1:S T N N RPN | RO £ 1 I AN 4.199 ....04/21/2014 ...|....07/15/2042 ...
037389-AU-7 ..... N A |- 2.AFE L. . 103.8920 |... O e (7,559) [0 o0 62250 | 5.510 ....09/06/2022 ...|....09/30/2040 ...
037411-AK-1 ..... APACHE CORP .. . |- 2.CFE ..|... . 102.9880 |... O [ (19,387) [0 [0 [l 7.950 .ol 5.779 ....02/19/2003 ...|....04/15/2026 ...
037411-AR-6 ..... APACHE CORP |- 2.CFE ..|... ...99.3240 |... eeeenenneee5,000,000 |.............. 5,931,843 |0 [t (59,113) |-evveeeeeennn0 o0 ].....6.000 |...... 4.031 ....08/22/2012 ...|....01/15/2037 ...
037735-CK-1 ..... APPALACHIAN POIER CO . |- 2.AFE L . 106.1440 |... 2,553,825 |.... 2,932,168 O [ (30,565) |..oeeeveeeeeennn0 forniiiiiiinnnnnnn0 |....6.700 |...... 4.421 ...04/28/2017 ...|....08/15/2037 ...
037833-AL-4 ..... APPLE INC .... .. 1.BFE ..|... ...82.9050 |... 194,827 |.... 223,492 O e 408 |0 e l0 0002080850 |- 4.236 ....06/20/2014 ...|....05/04/2043 ...
037833-AT-7 APPLE INC .... .1.BFE .. ...91.6590 |. ..1,833,180 |. .2,169,467 |.. .0 (5,832) | .3.826 ....08/02/2016 .. 05/06/2044 ...
039483-AN-4 . ARCHER-DANIELS-MIDLAND CO . .. 1.F FE .. . 106.0000 |. ..3,180,000 |. .3,000,000 .3,088,3%8 |.. .0 ..(36,566) | .6.049 ....12/24/2002 .. 03/15/2027
039483-AN-2 . ARCHER-DANIELS-MIDLAND CO . .. 1.F FE .. . 105.3550 |. ..2,107,100 |. .2,000,000 .2,059,841 |.. .0 .5.636 ....12/09/2009 .. 12/15/2027
039483-AS-1 ARCHER-DANIELS-MIDLAND CO . 1.FFE .. . 109.1200 |. ..2,182,400 |. .2,161,918 |.. .0 .5.420 ....03/23/2004 .. 02/01/2031
040555-CK-8 . ARIZONA PUBLIC SERVICE CO . L2.AFE .. . 108.3180 |. ..2,770,774 |. .3,228,800 |.. .0 ......4.021 ....01/21/2015 .. 08/01/2036 ...
045054-AR-4 ... ASHTEAD CAPITAL INC .. 2.CFE ..|... . 101.1950 |..ceevnnnnnnns 3,035,850 |.... ... 3,000,730 O e (A2) 0 e l0 1000250950 | 5.946 .. 178,500 |....07/24/2023 ...|....10/15/2033 ...
04685A-2R-1 ..... ATHENE GLOBAL FUNDING .....cevvnnvvvvrnnnnniiniinnnnnnnns foee ven e | s .. 1.EFE ..|... ...85.8520 |.............. 3,133,598 |.... .... 3,090,343 O e 78,376 o0 foeeiiiinl0 0000 2.550 | 5.651 . 93,075 |....12/19/2023 ...|....11/19/2030 ...
05571A-AY-1 ..... .12, .. 2.AFE ..|... ...99.1620 |...ccvvnnnnnns 1,983,240 |.... . .. ....2,021,849 JLO I AU (74 D FORRRRRRRRRRt | R FEUUUPRRRRRIN | ) IO TN < 1 AU 5.784 . 59,360 |....06/04/2024 ...|....05/30/2035 ...
057224-AK-3 ..... BAKER HUGHES HOLDINGS LLC ....ovvivvvvvnnnniiiinnnnnnnns fooe ven | nnnnns 1T LAGFE 5,294,624 |. 107.1750 |........ceeeen 4,584,947 |...oovvnnnnnns 4,278,000 [.....ccounnnns 4,588,695 |.........cceennd 0 [ (68,315) |.oevvveneneennn0 foiiiiiiinnnnn 0 |.....6.876 ..., 4.868 294,113 |....09/09/2013 ... |....01/15/2029 ...
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06050W-FZ-3 ..... BANK OF AMERICA CORP ......cevvvenvrvvinnnneievnnnnnnens foen ven e | s .. 1.G FE .. ...88.8330 |.......ccoeeeeen.. 88,833 i 100,000 |veveenvveennnnn.. 99,448 [0 i 46 [0 0]l 40050 ). 4120 [FA s v 1,630 [oeiiiiiiinnnns 4,050 |....08/07/2014 ...|....08/15/2034 ...
06051G-JA-8 ..... BANK OF AMERICA CORP .. 1.G FE ..|... ...78.3640 |... .3,000,000 |-eevuueeeennn 3,611,750 [ooeieiiiiiiei 0 e (16,224) [0 e l0 40083 |l 2.933|MS ...... ... 34,365 ... ...09/10/2021 ...|....03/20/2051 ...
06406Y-AB-8 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... . 100.7660 |... .2,935,000 |oeveeneeennnn 2,945,578 [0 i (B70) [0 0100 50606 .l 5.557 [JJ ....... . 12,670 ... ....07/16/2024 ...|....07/21/2039 ...
06684N-AL-3 ..... BAPTIST HEALTH ... .. 1.F FE ..|... ...72.1560 |... .2,000,000 |-..venneennn 2,008,839 foeeeiiiieei 0 e (1,598) [0 eeeeiiel0 el 40100 |- 4.000 | ....... e 6,833 |... ....01/22/2020 ...|....12/01/2049 ...
06738E-CL-7 ..... BARCLAYS PLC .. 2.AFE ..|... . 106.0720 |... .2,800,000 |..............2,860,164 [........cccc.een0 Jovverneen s (774) [0 o0 00l 6692 | 6.366 |MS ...... .. 56,213 |... ....12/08/2023 ...|....09/13/2034 ...
07274N-BC-6 ..... BAYER US FINANCE 11 LLC oeereeeeeeeeeeeeeeeeeeeeeeee fo e [ [T s .. 2.BFE ..|... ...92.9690 |... .4,000,000 |.evunneeeeenn 4,637,356 [ooeeeeeiiiien 0 e (35,011) [0 o0 50875 | 4.289 ...04/29/2014 ...|....04/15/2038 ...
07274N-BD-4 ..... BAYER US FINANCE Il LLC ... 2 s .. 2.BFE ..|... L..67.1930 |....ooviinnnnnnnn 33,597 | .50,000 [oiiiiiiinnnnn 46,452 |0 e 136 |0 [0 ]10003.600 . 4.175 ....07/15/2014 ...|....07/15/2042 ...
073952-AB-9 ..... BEACON FUNDING TRUST ... 2 s .. 2.BFE ..|... ...98.8710 |.............. 2,891,977 |.............. 2,925,000 |.............. 2,930,285 |oeeeenieeeennnnnO feeeeeiiniee i (89) |oveiieeeeel0 [0 ]...6.266 ... 6.253 ....10/29/2024 ...|....08/15/2054 ...
075887-AN-9 ..... BECTON DICKINSON AND CO . ..2.BFE .. . 105.2260 |. .5.622 ....11/26/2003 .. 08/01/2027
075887-AQ-2 ..... BECTON DICKINSON AND CO . .. 2.BFE .. . 103.1170 |. .5.940 ....06/18/2009 .. 08/01/2028
075887-CD-9 ..... BECTON DICKINSON AND CO ... ..2.BFE .. . 103.4900 |. . ......5.912 ....12/29/2017 .. 12/01/2026 ...
079867-AM-9 ..... BELLSOUTH TELECOMMUNICATIONS LLC ... .. 2.BFE ..|... . 101.0950 |... 3,032,850 |.... . reeeennennnnn 3,080,722 o0 e (839,331) [0 k0 )122.7.000 - 5.579 ...02/25/2005 ...|....10/01/2025 ...
079867-AW-7 ..... BELLSOUTH TELECOMMUNICATIONS LLC ... |- 2.BFE ... . 103.4990 |... 103,499 |.... B (00N 0[00 P -ic £ R | N RN o Y AP | N RPN | ) RO <74 TN AN 6.383 ....04/30/2008 ...|....06/01/2028 ...
084664-BL-4 ..... BERKSHIRE HATHAWAY FINANCE CORP ... |- 1.CFE ... . 105.5420 |... ..2,110,840 |.... .2,000,000 |-.evueneeennnn 2,332,000 foeieeeiiiennn0 Joeeennnn (15,508) foneeeeceeieeeni0 o0 el 50750 | 4.245 ....01/15/2013 ...|....01/15/2040 ...
08658E-AA-5 ..... CONOPCO INC .- LEFE ... . 105.5890 |... 3,167,670 |..............3,000,000 |......oeeeeen 3,189,573 [oooiiiiiiniinnnn0 e (52,454) [0 o0 0l 60625 ). 4.533 ....09/23/2010 ...|....04/15/2028 ...
09256B-AE-7 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . |- LEFE L. . 102.1910 |... 1,461,331 |.............. 1,430,000 |-ocevunneeeee 1,789,972 [oeeiiiiniinnnl0 e (18,552) [0 feeeeiiiieeeel0 62250 | 4.212 ....01/18/2018 ...|....08/15/2042 ...
096590-2U-7 ... BNP PARIBAS SA .. 1.G FE ..|... ...85.2810 |... 2,984,835 |..............3,500,000 |..............2,946,740 |....coooerrnnnn0 oo 81,741 [0 |0 [ 030132 5.640 ....12/08/2023 ...|....01/20/2033 ...
097023-AG-0 ..... BOEING CO .. 2.CFE ..|... . 114.8250 |... 1,148,250 |.... e 1,267,045 o0 e (33,028) [0 o0 80625 |l 4122 ...08/15/2012 ...|....11/15/2031 ...
103730-BG-4 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.EFE ..|... ...63.6380 |... 1,909,140 |.... 2,774,285 o0 i 5,568 [0 000000232000 . 3.450 ...01/25/2022 ... |....02/24/2050 ...
110122-EJ-3 ..... BRISTOL-MYERS SQUIBB CO ... 1.FFE .. ...99.3520 |. ..1,788,336 |. 1,834,766 |.. .5.33 ....10/24/2024 .. 02/22/2044
111320-AJ-6 ..... BROADCOM CORP .. .2.BFE .. ...92.0320 |. .. 1,840,640 |. .2,028,390 |.. .4.309 ....06/27/2015 .. 08/01/2034
11135F-BG-5 ..... BROADCOM INC ... .2.BFE .. ...74.5080 |. ..2,607,780 |. . 3,403,262 |.. .3.920 ....06/21/2021 .. 02/15/2051
1271L-AF-9 ..... BROOKFIELD FINANCE INC .1.GFE .. ...69.0210 |. .. 2,415,735 |. .3,685,726 |.. .3.1% ...09/29/2021 .. 03/30/2051 ...
115637-AL-4 ..... BROWN-FORMAN CORP ........ . 1.GFE .. ...78.9400 |. 101,724 .. ......3.616 ....03/26/2015 .. 01/15/2043 ...
12189T-AD-6 ..... BURL INGTON NORTHERN SANTA FE LLC .. 1.F FE ..|... . 117.4080 |... 1,145,134 [0 e (13,246) [0 o0 0000072290 ). 4.786 ....08/22/2012 ...|....06/01/2036 ...
12189T-AX-2 ..... BURL INGTON NORTHERN SANTA FE LLC ... |- LFFE L . 107.7900 |... 4,456,771 [.ooeeenneeee 0 e (39,129) [0 |0 [006.200 . 4.449 ....08/22/2012 ...|....08/15/2036 ...
12189T-AZ-7 ..... BURL INGTON NORTHERN SANTA FE LLC ... cevveeees | LEFE Ll . 106.9540 |... 2,808,122 [.oooevvveeeennn0 e (23,894) [0 |0 [ 6150 o 4.400 ....12/07/2011 ...|....05/01/2037 ...
124857-AF-0 ..... PARAMOUNT GLOBAL . 2 s .. 2.CFE ..|... ...87.7900 |... 2,331,565 |.ueuieeeeennnnn0 oo (14,963) |oceenieeeeennl0 o0 1002205.900 | 4.399 ....07/27/2016 ...|....10/15/2040 ...
125523-AX-8 ..... CIGNA GROUP .. 2.AFE ..|... . 106.2360 |... 2,124,720 |.... 2,033,744 JLUR SR (10N NN N RPN | I S (74 T8 AN 7.089 ....09/30/1998 ...|....05/15/2027 ...
125523-CB-4 ..... CIGNA GROUP . .. 2.AFE ..|... ...97.2620 |... 2,917,860 |.... . 2,956,726 0 e 18,801 [0 o0 0022032400 |- 4.104 ...01/30/2017 ...|....03/01/2027 ...
126408-GU-1 ..... | CSX CORP ..... .1.GFE .. ...99.7380 |. .. 4,371,517 |. . 4,383,000 4,762,084 |.. .0 . L4717 ....01/29/2016 .. 04/15/2041 ...
126650-BR-0 ..... CVS HEALTH CORP .2.BFE .. ...97.7800 |. ..2,933,400 |. .3,000,000 .3,450,160 |.. .0 ..(20,893) | .4.700 ...01/29/2016 .. 09/15/2039
134429-AZ-2 . CAMPBELL'S €O ..... .2.BFE .. ...74.5620 |. ... 74,562 |. . 100,000 ..90,757 |.. .0 336 | .4.570 ....09/28/2014 .. 08/02/2042
136375-CV-2 . CANADIAN NATIONAL RAILWAY CO 1.F FE .. ...85.3520 |. ..2,133,800 |. 2,997,936 |.. .0 .. (13,925) |. .3.235 ....02/03/2022 .. 01/20/2049
136385-AL-5 ..... CANADIAN NATURAL RESOURCES LTD L2.AFE .. . 102.3990 |. ..2,047,980 |. .2,340,722 |.. .0 ..(18,551) |. ......4.522 ....06/19/2019 .. 03/15/2038 ...
13648T-AF-4 ... CANADIAN PACIFIC RAILWAY CO .... .. 2.BFE ..|... ...86.8400 |... 2,605,200 |.... ... 3,348,416 0 . o (9,305) [oeeeeiniieeeen0 |0 [ 42700 . 3.925 ...08/11/2020 ...|....05/01/2048 ...
14040H-BK-0 ..... CAPITAL ONE FINANCIAL CORP .. 2.BFE ..|... .. 1,908,100 |...98.2130 |... 1,964,260 |.... .... 1,980,095 O e 11,965 [0 [0 0000032750 | 4.412 ....03/13/2018 ...|....07/28/2026 ...
14040H-DF-9 ..... CAPITAL ONE FINANCIAL CORP s .. 2.AFE ..|... .. 1,009,716 |. 101.6560 |... 1,016,560 |.... .... 1,009,044 JLOJ AU (7722 FORRUURPRRRt | R FUUUUPRPRRIN | ) SO 111 3 I AU 5.921 ....01/31/2024 ...|....02/01/2035 ...
14149Y-Al-8 ... CARDINAL HEALTH INC ..ovvviiiiiieeeicinineeeceniineees oo een [ e [T .. 2.BFE ..|... .. 2,078,160 |...85.5860 |... 1,711,720 |.... .... 2,063,960 O e (2,272) eeeeeennl0 000040600 .o 4.344 ....10/31/2017 ...|....03/15/2043 ...
14149Y-BD-9 ..... CARDINAL HEALTH INC ... 2 s .. 2.BFE ..|... ...2,383,360 |...86.6540 |... 1,733,080 |.... .. ....2,338,102 0 [ (11,106) [0 o0 el 42900 |- 3.704 ....08/27/2020 ...|....09/15/2045 ...
141781-AC-8 ..... CARGILL INC .... |- LEFE ... .. 249,305 |. 102.0600 |... ..250,000 |.. ....249,958 O e 83 o0 [0 0000072375 | 7.398 ....11/04/2004 ...|....10/01/2025 ...
141781-AT-1 ..... CARGILL INC .... .. 1.F FE ..|... .. 186,860 |. 105.6530 |... . 200,000 |.. ....192,672 0 885 [0 feiel0 el 8125 | 6.660 ...05/16/2008 ...|....04/19/2034 ...
141784-AM-0 ... CARGILL INC .... .. 1.F FE ..|... . 105.5160 |... ... 3,237,666 0 e (90,152) Lveeecceeinnl0 o0l 7,410 | 4.000 ....09/26/2011 ...|....06/18/2027 ...
141784-BH-0 ..... CARGILL INC .... .. 1.F FE .. . 104.7710 |. 714,813 |.. .0 ......6.162 ....10/17/2003 .. 05/01/2028 ...
14448C-AR-5 ..... CARRIER GLOBAL CORP .......iiievvvssniiiiiennnnniiiiinnnnns ..2.BFE ..|.. ...77.2860 |... .2,500,000 |. ... 2,299,258 O 9,382 o0 0000080377 . 4.090 ...05/01/2020 ... |....04/05/2040 ...
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149123-BL-4 ..... CATERPILLAR INC ..oiiviiiiieeiiiii e L SD.f e T LFFE L 4,865,600 |. 102.1490 |.............. 4,085,960 [...uerrennnnn 4,000,000 |.eeevunnnnnns 4,493,593 [..oovvviiinnnnnn0 |l (36,644) |...ooeeeeeeennnl0 fenniiiiiiinnnnnnn0]...5.300 ... 3.880 |MS ..o |ovrnniinnnnnn 62,422 [ 212,000 |....05/29/2012 ... |....09/15/2035 ...
151020-AL-8 ..... CELGENE CORP |- 1.GFE L. ...83.5120 |... . 1,149,000 |.. .... 1,306,333 e (5,492) |oeeiiiiieeeen0 [0 50250 . 4.184 [FA ...... . 60,323 |....10/02/2017 ...|....08/15/2043 ...
15189Y-AD-8 ..... CENTERPOINT ENERGY RESOURCES CORP .. P A S S . 103.7350 |... . R I 0 (1 P | N R ¢ << AR N RPN | ) SN < 4 I AN 5.581 ....11/12/2024 ...|....02/01/2037 ...
172062-AF-8 ..... CINCINNATI FINANCIAL CORP . - 1.GFE ... . . 106.3500 |... 4,254,000 |.... 4,167,521 [0 e (44,121 [0 k0 ]l 6.920 ). 5.540 ....07/06/2005 ...|....05/15/2028 ...
172967-EW-7 ..... CITIGROUP INC - 1.GFE ... .. 4,377,180 |. 123.5260 |... 3,705,780 |.... 4,016,016 [onneiiennnnnn0 e (47,204) [0 o0 il 8125 | 4.851 ....10/05/2015 ...|....07/15/2039 ...
172967-HA-2 ..... CITIGROUP INC B .. 2.BFE ..|... .. 2,715,080 |. 109.8780 |... 2,197,560 |.... 2,584,943 o0 e (19,931 [0 feel0 ]l 6675 | 4.369 ...07/05/2017 ...|....09/13/2043 ...
195869-AG-7 ..... COLONIAL PIPELINE CO . N | 1.GFE L. .. 7,188,400 |. 112.9570 |... 5,647,850 |.... R N 050X R N RPN (122 122 R B RPN | I R (N <4 I AN 4.240 ....06/23/2013 ...|....04/15/2032 ...
20030N-AK-7 ..... COMCAST CORP ... N A .. 1.G FE ..|... . 108.7350 |... .. 5,436,750 |.... ....5,849,122 .. (59,432) |.eevviiiieeeeen0 [0 ]...6.500 |...... 4.507 ...03/14/2013 ...|....11/15/2035 ...
20030N-BH-3 . COMCAST CORP 1. .1.GFE .. ...93.3540 |. ... 49,478 |. ...53,000 ..53,151 |.. ... (1) | .4.208 ....04/21/2014 .. 01/15/2033
20030N-CK-5 . COMCAST CORP ... 1, . 1.GFE .. ...76.0260 |. ..2,280,780 |. .3,000,000 .3,360,407 |.. ..(10,646) |. .3.247 ....05/17/2021 .. 03/01/2048
205887-CD-2 . CONAGRA BRANDS INC . 1, .2.CFE .. ...94.0630 |. ..1,881,260 |. .2,037,571 |.. ... (1,930) | ......5.104 ....03/28/2019 .. 11/01/2038 ...
20825C-AF-1 ..... CONOCOPHILL IPS N L, .. 1.F FE ..|... . 105.8110 |... 2,116,220 |.... ....2,243,615 . (26,156) |+eeeerneeeeeenn0 [0 ].0.2.5.900 ... 4.059 ...04/12/2012 ...|....10/15/2032 ...
209111-ES-8 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... N .. 1.G FE ..|... . 106.5420 |... 1,704,672 |.... .... 1,910,926 (18,233) |.eeeeeeeeeeeennn 0 feviiiiiiiinnnnnnn0]....6.300 ... 4.290 ....06/18/2015 ...|....08/15/2037 ...
209111-EU-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... A [ 1GFE L . 110.8090 |... 3,555,861 |.... ... 4,024,443 (45,233) [.oeeeevnieeeee0 el [0 6.750 ... 4.224 ....12/22/2015 ...|....04/01/2038 ...
212015-A0-4 ..... CONTINENTAL RESOURCES INC .... 12 .. 2.CFE ..|... .. 81.0110 |... 1,620,220 |.... .... 2,033,412 (1,070 feuveiiiiiiiiin0 0 0 40900 4.765 ....08/27/2019 ...|....06/01/2044 ...
21871X-AS-8 ..... COREBRIDGE FINANCIAL INC 1 .. 2.AFE ..|... . 101.9290 |... 1,391,331 |.... 1,362,714 [0 808 [0 k0 150750 . 5.774 ....12/05/2023 ...|....01/15/2034 ...
219350-AX-3 ..... CORNING INC N |- 2.AFE L ...92.4110 |... 3,696,440 |.... ....4,108,904 |......ccevvnennn0 |oriiinnnn  (6,626) [eenniiiiinnn0 o0l 40700 . 4.409 . ....06/27/2014 ...|....03/15/2037 ...
224044-BR-7 ... COX COMMUNICATIONS INC .. N A |--2.BFE ... . 100.7520 |... 2,899,643 |.... 3,519,383 o0 e (41,126) [0 o0 ]l 60450 ). 4.0711|d ....... .. 185,631 |....10/09/2019 ... |....12/01/2036 ...
225401-AY-4 UBS GROUP AG ... .. 1.G FE ..|... . 100.7310 |... 1,007,310 |.... 01,008,714 [0 e (6,589) [0 o0l 6373 ) 5.662 [JJ ....... ... 63,730 [....12/15/2023 ...|....07/15/2026 ...
225401-AZ-1 ..... [UBS GROUP AG ... . 1.GFE .. . 106.0590 |. ..2,174,210 |. .1,977,231 |.. .7.097 ...10/31/2023 .. 08/12/2033
22541L-AE-3 . CREDIT SUISSE (USA) LLC .1EFE .. . 110.8540 |. .100,442 |.. .7.048 ....11/04/2004 .. 07/15/2032
22822V-AB-7 ..... [ CROWN CASTLE INC . .2.BFE .. ...99.6790 |. .2,000,8% |.. . 4.404 ....07/18/2018 .. 02/15/2026
231021-AJ-5 . CUMMINS INC . 1.F FE .. . 106.5230 |. . 2,480,998 |.. .7.399 ....02/01/1999 .. 03/01/2028 ...
231021-A0-9 . CUMMINS INC . 1.FFE .. ...91.7870 |. .2,315,558 |.. ... 4.452 ...12/22/2015 .. 10/01/2043 ...
23338V-AC-0 ..... DTE ELECTRIC CO .. .. 1.EFE ..|... ...99.7400 |.......cooeeeeenn 49,870 |oeniniiininnnnnn 50,000 [oiiiiinnnnnnnn50,000 |oveiiniiiiinnnnd0 i (99) |0 [0 000082375 3.375 ....07/22/2014 ...|....03/01/2025 ...
237194-AE-5 ..... DARDEN RESTAURANTS INC .. .. 2.BFE ..|... . 100.8430 |.............. 3,891,531 |.............. 3,859,000 |.............. 4,372,342 |.....ooeeeennnn0 [oeeeeeenn (87,163) |oeeeeeeeeeeennl0 o0 ]....6.000 ... 4.417 ....12/21/2017 ...|....08/15/2035 ...
237194-AN-T7 ... DARDEN RESTAURANTS INC .. .. 2.BFE ..|... .. 80.7770 |.................807,770 |.............. 1,000,000 |.............. 1,017,464 |....coeevrrnnncn0 fooriiinnnnn i (442) |0 i l0 ]l 40550 .o, 4.421 ....11/07/2019 ...|....02/15/2048 ...
239753-DJ-2 ...... TARGET CORP ... 1.F FE . . 105.2460 |... e eeernnneeee 3,343,000 [o..niieennnn 3,421,174 |0 [ (28177 [0 |0 [ 6750 o 5.888 ....07/18/2008 ...|....01/01/2028 ...
239753-DL-7 ... TARGET CORP ... e | LFFE s . 105.9270 |... 1,673,647 |..............1,580,000 |.............. 1,702,032 [.....ccevvnnnnnnn0 |oreeennn (30,862) [oeenneeevnnnnnl [0 ]l 62650 .o 4.301 ....11/08/2011 ...|....08/01/2028 ...
25389J-AT-3 DIGITAL REALTY TRUST LP eveeeeeeeeeieeeeeeeeeeeeee foes e e 1,2 s .. 2.BFE ..|... .. 2,026,780 |...98.2060 |... 1,964,120 |.... . 2,010,425 |ooeeieeeeennn0 oo (2,861) |0 o0 |l 40450 . 4.280 ...07/18/2018 ...|....07/15/2028 ...
25466A-AJ-0 ..... [DISCOVER BANK .. .2.BFE .. 2,782,380 |...97.8180 |. .. 2,934,540 |. .3,000,000 .2,951,645 |.. .4.525 ....06/06/2018 .. 07/27/2026 ...
25466A-AR-2 . DISCOVER BANK .. .2.BFE .. 2,104,950 |...88.3430 |. ..2,208,575 |. .2,500,000 2,212,965 |.. .5.300 ....08/30/2022 .. 02/06/2030
254687-EM-4 ..... [WALT DISNEY CO ... 1FFE .. 3,738,831 |. 121.9800 |. .. 3,212,953 |. . 2,634,000 . 3,451,537 |.. . .4.804 ....06/02/2016 .. 03/01/2039
25468P-BII-5 . DIS 7.000 03/01/32 MIN . .. 1.G FE .. . 111.8110 |. ..2,236,220 |. .2,000,000 .2,382,018 |.. .. (45,472) |. .3.916 ...03/19/2013 .. 03/01/2032
25468P-CX-2 . DIS 3.700 12/01/42 MIN .... .1.GFE .. ...78.4860 |. . 200,000 192,919 |.. L. 267 | ......3.978 ....04/21/2014 .. 12/01/2042 ...
25470D-AS-8 ..... DISCOVERY COMMUNICATIONS LLC ..evvvveeeeeeeeieeeeeees fooe wee e [1,2 s .. 2.CFE ..|... ...83.4750 |... .3,000,000 |.. ... 3,090,809 e (5,416) |oeeeeieeeeeenn0 [0 022252000 .. 4.672 ...01/18/2018 ...|....09/20/2037 ...
257375-AF-2 ..... EASTERN ENERGY GAS HOLDINGS LLC . 2 s .. 2.AFE ..|... ...84.0780 |... .2,000,000 |.. ....2,141,850 . (6,089) [euvvniiiiiiiinnn0 0l 40800 4.240 ....06/13/2016 ...|....11/01/2043 ...
257867-AG-6 ..... RR DONNELLEY & SONS CO .eevvveeeeeeeneieeeeeemnmeeeee foo vee [ e [T ..4.CFE ..|... ...93.6250 |.................655,375 |................ 700,000 f....coennnnnnenn 688,331 |oeeiiiiiiiinin0 o 2,261 |0 [0 ]l 6.625 . 7.083 ...04/16/2002 ...|....04/15/2029 ...
260003-AF-5 ..... DOVER CORP veo |- 2.AFE L) . 100.63%0 |.................100,639 |................ 100,000 [......c00eeeeeeenn 93,676 |oveennvinnnnnnnn0 foeniiiinnnn 403 |0 [0 00052375 6.187 ....04/30/2008 ...|....10/15/2035 ...
260543-BJ-1 ..... DOW CHEMICAL CO .. o 2B FE Ll . 109.5770 |..eeevveieeeeenn 60,267 |oeeeiiiiennnnnnn 85,000 [oeeeeeiiieee e 55,791 el 0 e (183) |0 [0 7875 7.019 ....03/06/2002 ...|....11/01/2029 ...
26078J-AE-0 ..... DUPONT DE NEMOURS INC ... 12 .. 2.AFE ..|... . 100.4170 |... . PR (61T R N R 0 1 2(/ ) N AU N RN | [ R <3 N AN 3.520 ...03/05/2020 ...|....11/15/2038 ...
26138E-AS-8 ..... KEURIG DR PEPPER INC ... 1,2 e .. 2.BFE ..|... ...99.0110 |... ... 100,000 |-eevenieeeennnn00,202 foiiiiiiiee 0 e (315) [0 e l0 0122080400 |- 3.072 ....03/14/2016 ...|....11/15/2025 ...
264399-DK-9 ... DUKE ENERGY CAROLINAS LLC ... 1. |- 2.AFE L . 104.0460 |... 104,046 |.... . 100,000 |oeevvvennieeennnnn 99,965 foiiiiiiiinnn0 o8 o0 000006000 |- 6.010 ....03/11/2008 ...|....12/01/2028 ...
264399-ED-4 ..... [DUKE ENERGY CAROLINAS LLC . 1 L2.AFE .. . 107.7000 |. ..107,700 |. . 100,000 ......6.449 ....11/04/2004 .. 10/15/2032 ...
2643R-AK-2 ... SPECTRA ENERGY CAPITAL LLC ...eevvvvniiiiininniiiinnnns 1.. ... 2.BFE ..|... .. 1,938,700 ). 104.0720 |.............. 2,081,440 |.... .2,000,000 |. L..1,972,909 |0 . 2,850 0 010006750 ). 6.995 .. 135,000 |....04/15/2002 ...]....02/15/2032 ...
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26439X-AH-6 ..... DCP MIDSTREAM OPERATING LP ....vvvvvvvvneiiiiiiininenes oo ven | s T L 2.CFE .| 2,931,559 |. 103.3040 [....vvrennnn 2,918,338 |...ccvvuennnns 2,825,000 |...ccvvvnnnnns PR 72X 87 T R N AP €< 78.teis) ) AU | N RN | ) R 6.450 |...... 6.032 s 182,213 |....07/17/2023 ...|....11/03/2036 ...
26442E-AG-5 ..... DUKE ENERGY OHIO INC 2 s .. 1.F FE ..|... ...80.8300 |...ccevnunnnns 2,424,900 |.... .3,000,000 |.. 3,472,813 [0 e (13,028) [0 [0 e 4.300 |...... 3.330 ... 53, ..129,000 |....01/20/2022 ...|....02/01/2049 ...
266233-AB-1 ..... DUQUESNE LIGHT HOLDINGS INC ...eevvvenvevivinennenecvnns oo wee [ e [T .. 2.CFE ..|... ...96.9010 |...ccovnnnnnns 1,938,020 |.... 002,308,200 [o.onieeiiinnnnnnn0 o (22,313) a0 o0 e 6.250 |...... 4.417 47, .. 125,000 |....12/04/2017 ...|....08/15/2035 ...
26884U-AD-1 ..... EPR PROPERTIES ...eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee foee ven e [1,2 s .. 2.CFE ..|... ...98.3370 |..ccorrnnnnnns 1,966,740 |.... 102,005,832 [oeeeeeeenienna0 e (2,465) [0 [0 e 4.500 |...... 4.360 T, .90,000 |....01/08/2018 ...|....06/01/2027 ...
27409L-AE-3 ..... EAST OHIO GAS CO ..vvvvvvvvvieeeceinieeeccvvnineeeeenns foes e e [ 1,2 s .. 1.F FE ..|... ...61.2020 |.........ennns 2,022,636 |.... 02,946,346 o..eiiiiiinnn0 i 8,317 fennl0 0 3.000 |...... 3.650 4 99,000 |....02/22/2022 ...|....06/15/2050 ...
277432-AL-4 ..... EASTMAN CHEMICAL CO 2 s .. 2.BFE ..|... ...87.2030 |...covnnunnnns 2,616,090 |.... 3,119,946 il 0 e (4579) [0 [0 e 4.800 |...... 4.464 ... 48, .. 144,000 |....08/31/2016 ...|....09/01/2042 ...
278058-A0-5 ..... EATON CORP .evvveiviiniieieeciriineeneennieeeennsnenens [ ven | e | s .. 1.G FE ..|... . 100.7420 |........een... 1,007,420 |.... +..1,005,096 |.....ooeevnnnnnnn foreennnnn (11,878) [eveiciiiiinnl0 o0 e 6.500 |...... 5.239 ....06/02/2005 ...|....06/01/2025 ...
278058-AW-2 ..... EATON CORP ... B .. 1.G FE ..|... . 112.6400 |....coenennnnt 4,038,144 |.... 3,709,389 [oeeieeeeiiieen0 e (21,041) [0 [0 e 7.650 |...... 6.798 ....01/14/2008 ...|....11/15/2029 ...
278642-AF-0 ..... EBAY INC ..... 1, L2.AFE .. ...79.6080 |. .. 3,184,320 |. .3,901,834 |.. .4.000 |......4.198 ....12/03/2019 .. 07/15/2042
291011-AQ-7 ..... EMERSON ELECTRIC CO 1. 1.FFE .. . 106.3940 |. ..3,191,820 |. .3,108,988 |.. .6.000 |......5.412 ....10/29/2004 .. 08/15/2032
292480-AN-2 . ENERGY TRANSFER LP .... 1, .2.BFE .. ...96.0510 |. ..1,921,020 |. 1,975,627 |.. ... 4150 |......4.440 ....01/24/2020 .. 09/15/2029 ...
29250R-AX-4 ... ENBRIDGE ENERGY PARTNERS LP . 1 .. 2.AFE ..|... . 113.4560 |... 2,836,400 |.... 3,457,844 |0 e (28,535) [0 [0 e 7.375 |...... 4.480 ... 38, .. 184,375 |....08/17/2021 ...|....10/15/2045 ...
20265A-AS-5 ... DIAMONDBACK E&P LLC ... . .. 2.BFE ..|... . 104.1960 |... 2,083,920 |.... 1,993,147 L0 i 1,898 [0 0 71425 |...... 7.250 ... 53, .. 142,500 |....04/28/1999 ...|....02/15/2028 ...
29278N-AD-5 ... ENERGY TRANSFER LP .... 1 .. 2.BFE ..|... ...98.4050 |... 2,952,150 |.... e 8,822,376 |0 e (7,757 [0 o0 e 5.800 |...... 4.684 ....12/09/2019 ...|....06/15/2038 ...
20379V-AT-0 ..... ENTERPRISE PRODUCTS OPERATING LLC .. N | 1.GFE L. . 103.0790 |... 3,092,370 |.... 03,595,543 [0 e (25,403) [0 [0 5.950 |...... 4.235 ....10/20/2017 ...|....02/01/2041 ...
20736R-AA-8 ..... ESTEE LAUDER COMPANIES INC N A |- LFFE L . 100.0700 |... 6,264,254 o0 e (5,949) [0 [0 e 5.750 |...... 5.590 ...09/09/2013 ...|....10/15/2033 ...
20736R-AC-4 ... ESTEE LAUDER COMPANIES INC N | LR FE L . 102.6210 |.................102,621 |................ 100,000 |ooeiveninnnnnnnnnn 95,796 fovennneiennnnnd v 216 o0 [0l 6.000 |...... 6.500 ....04/30/2008 ...|....05/15/2037 ...
30161M-AG-8 ..... CONSTELLATION ENERGY GENERATION LLC .. N A |- 2.AFE L. . 104.4510 |... . 1,507,541 [0 e (13,568) [0 [0 e 6.250 |...... 4.160 ...07/21/2020 ...|....10/01/2039 ...
30225V-AN-9 ... EXTRA SPACE STORAGE LP .. 1 .. 2.BFE ..|... ...97.7590 |... 2,932,770 |.... 02,964,490 o.oniiiiiinnnnn0 e 11,051 L0 0 3.875 |...... 4.306 ....04/13/2018 ...|....12/15/2027 ...
30251B-AB-4 ..... FMR LLC .... 1. . 1EFE .. . 110.3220 |. .. 3,309,660 |. . 3,644,948 |.. .6.450 |......4.457 ....07/17/2018 .. 11/15/2039
31428X-BA-3 ..... FEDEX CORP 1 .2.BFE .. ...88.3940 |. ..2,651,820 |. . 2,957,408 |.. .3.900 |......4.073 ....03/30/2017 .. 02/01/2035
31428X-BB-1 ..... FEDEX CORP 1. .2.BFE .. ...78.3700 |. .. 1,567,400 |. .2,078,034 |.. .4.100 |......3.820 ....03/05/2020 .. 02/01/2045
31428X-BS-4 . FEDEX CORP 1 .2.BFE .. ...87.4080 |. ..1,748,160 |. . 2,203,803 |.. .4.950 |......4.256 ....10/16/2019 .. 10/17/2048 ...
316773-CH-1 ..... [FIFTH THIRD BANCORP .. 2.BFE .. . 120.0030 |. ..6,000,150 |. .5,000,000 .6,790,937 |.. ......8.250 |......4.591 ...10/10/2017 .. 03/01/2038 ...
338915-AN-3 ... BANK OF AMERICA CORP . eveeeeees | 2AFE L .. 102,250 |. 105.9930 |... 105,993 |.... ... 100,000 |.. 100,625 [.oovevvveneenend0 e (182) o0 feinnl0 e 6.700 |...... 6.499 ....12/17/2007 ...|....07/15/2028 ...
341081-FG-7 ..... FLORIDA POWER & LIGHT CO .. 2 s .. 1.EFE ..|... 2,909,910 |...82.7590 |... 2,918,028 |[..ocevvvniieeeen0 e 3,120 [0 0 4.050 |...... 4.274 ....04/28/2022 ...|....06/01/2042 ...
345370-8P-4 ... FORD MOTOR €O ..evvvveeeeiinineieceiiieeecevnieeeeeenns [ ven | | s .. 3.AFE ..|... .. 899,757 |. 102.9850 |.................932,014 |.................905,000 |................904,295 [oeiiiiinnnnnnl0 oo 404 o0 o0 e 7.500 |...... 7.553 ....11/04/2004 ...|....08/01/2026 ...
345370-C0-1 ... FORD MOTOR CO B IR .. 3.AFE ..|... ...2,019,580 |...78.9260 |... reereennnnnnn 2,000,000 oniiiinnnnnnnn 2,015,631 [0 [ (542) o0 [0 4.750 |...... 4.685 ...04/01/2016 ...|....01/15/2043 ...
350930-AE-3 ..... FOUNDRY JV HOLDCO LLC ... 12 .. 2.BFE ..|... .. 3,081,770 |. 101.1720 |... 3,035,160 |.... 3,031,589 |..eeviviiinnnnnn fovrviiic (181 |0 [0 6.400 |...... 6.279 ....06/08/2024 ...|....01/25/2038 ...
354613-AN-3 ..... FRANKLIN RESOURCES INC .. 1 .. 1.F FE ..|... .. 2,961,660 |...62.1260 |... 1,863,780 |.... . 2,964,472 |oeeeeeeeeennenn0 o860 |0 o0 e 2.950 |...... 3.015 ...08/10/2021 ...|....08/12/2051 ...
361448-AY-9 ..... GATX CORP ...oevvvvinns 1, .2.BFE .. ...97.4150 |. .. 2,922,450 |. .3,000,000 2,947,720 |.. .3.250 |......4.324 ....06/22/2018 .. 09/15/2026 ...
36158F-AD-2 ..... SWISS RE AMERICA HOLDING CORP . 1 1.FFE .. . 111.0070 |. ..555,035 |. . 500,000 .494,563 |.. .7.750 |......8.000 ....01/30/2009 .. 06/15/2030
36962G-3P-7 ..... GENERAL ELECTRIC CO ... .. 2.AFE .. . 103.1630 |. .. 3,004,890 |. .3,000,000 . 3,430,561 |.. .5.875 |......4.415 ...07/17/2014 .. 01/14/2038 ...
36966T-HE-5 ..... GENERAL ELECTRIC CO .. 2.AFE .. ...88.9650 |. 50,000 ..50,000 |.. .3.550 |......3.550 ....12/15/2012 .. 12/15/2032 ...
36966T-KP-6 ..... GENERAL ELECTRIC CO L2.AFE .. ...88.8790 |. . 100,000 100,000 |.. Ln 4125 4125 ....06/23/2014 .. 05/15/2034 ...
370334-BJ-2 ... GENERAL MILLS INC |--2.BFE ... ...96.9400 |... . .4,000,000 |.. 4,488,952 o0 e (21,892) [0 [0 e 5.400 |...... 4.308 ...03/06/2015 ...|....06/15/2040 ...
37045V-AK-6 ..... GENERAL MOTORS CO .. 2.BFE ..|... . 105.0600 |... 3,151,800 |.... .3,000,000 |.. 3,347,825 [0 e (23,707) [0 [0 6.600 |...... 5.180 ....03/13/2017 ...|....04/01/2036 ...
37045V-AL-4 ..... GENERAL MOTORS CO .. 2.BFE ..|... . 104.5060 |... 2,612,650 |.... e 3,407,280 [oeeneeeeennieend0 e (27,257) [0 [0 6.750 |...... 4129 ....01/12/2021 ...|....04/01/2046 ...
37045V-AT-7 ..... GENERAL MOTORS CO .. 2.BFE ..|... ...94.5040 |... 2,364,850 |.... 03,220,200 foeeneieennnnnnnn0 e (17,813) fevecccenl0 o0 e 5.950 |...... 4.050 ....04/15/2021 ...|....04/01/2049 ...
373298-BU-1 ..... GEORGIA-PACIFIC LLC .. .. 1.G FE ..|... . 121.0850 |... ... 4,895,233 O [ (117,844) |0 [0 e 8.875 |...... 4.760 ...01/29/2016 ...|....05/15/2031 ...
375558-BF-9 ..... GILEAD SCIENCES INC ... 2 s .. 2.AFE ..|... ...98.8540 |... I RN | N | RPN | ) AN 3.650 |...... 3.649 ....11/09/2015 ...|....03/01/2026 ...
375558-BJ-1 ..... GILEAD SCIENCES INC ... 2 s .. 2.AFE ..|... ...88.2760 |... . . .... 2,958,242 O 2,739 |0 o0 e 4.000 |...... 4.152 ...11/17/2016 ...|....09/01/2036 ...
377372-AJ-6 ..... GLAXOSMITHKLINE CAPITAL INC . T .. 1.F FE ..|... .. 100,338 |...84.6200 |... ... 100,000 |.. 100,261 LU R ()N N | I RN | ) AN 4.200 |...... 4.179 ....07/22/2014 ...|....03/18/2043 ...
38141G-A5-3 ..... GOLDMAN SACHS GROUP INC . 1,2, L2.AFE .. 1,000,000 |. 107.5410 |. .1,000,000 .1,000,000 |.. .0 ......6.561 |......6.563 ....10/18/2023 .. 10/24/2034 ...
38141G-CU-6 ..... GOLDMAN SACHS GROUP INC .....cevvvnniiiiiinnnnniiiiinnnnns 1.. L 2.AFE L .. 330,435 |. 106.4260 |... ..325,000 |. ....327,569 O e (289) |0 o0 6.125 |...... 6.001 ...11/04/2004 ...|....02/15/2033 ...
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38141G-ES-9 ..... GOLDMAN SACHS GROUP INC .....evvveniiviinnineiniinnnns oo vee | s T L2BFE L 489,822 . 102.5040 |.......ccvvnnnnns 527,896 |..evvunniiinnnnnd 515,000 [..eiiirinnnnnns 514,976 [.oovvvvvnneennn0 v 11 0 [0 e 5.950 |...... 5.952 ....09/28/2009 ...|....01/15/2027 ...
38141G-GM-0 ..... GOLDMAN SACHS GROUP INC ... v |- 2.AFE ... . 105.3730 |..eeevnnnnnnns 2,107,460 |.... .2,000,000 |.. e 2,504,172 [0 e (21,787 [0 [0 e 6.250 |...... 4.095 ....08/02/2016 ...|....02/01/2041 ...
38143Y-AC-7 ..... GOLDMAN SACHS GROUP INC ... |- 2.BFE ... . 105.6580 |........eennn. 2,113,160 |.... 002,380,548 |ooiiiiiininnn0 i (25,598) [eennieiiinnnnl0 o0 6.450 |...... 4.310 ....07/05/2017 ...|....05/01/2036 ...
384802-AD-6 ..... W GRAINGER INC .. .. 1.EFE ..|... ...82.3020 |....covnunnnns 2,469,060 |.... e 3,287,630 [oeeeeeeennnnn0 e (8,572) [0 [0 e 4.200 |...... 3.565 ....08/07/2022 ...|....05/15/2047 ...
404119-BV-0 ..... .. 2.CFE ..|... ...90.9190 |.....oovnnnnns 4,091,355 |.... ....5,519,3% O [ 0 e 5.500 |...... 3.947 . ....06/19/2021 ...|....06/15/2047 ...
404119-BY-4 ..... .. 2.CFE ..|... ...91.2220 |...covnnnnnnns 1,824,440 |.... ....2,193,179 . (10,007) | POV PO 5125 |...... 4.203 .. 102,500 |....12/03/2019 ...|....06/15/2039 ...
40414L-AE-9 ..... HEALTHPEAK OP LLC .. .. 2.AFE ..|... . 108.3900 |........eennn. 2,167,800 |.... ... 2,344,991 . (14,178) |. W0 6.750 |...... 5.129 .. 135,000 |....11/02/2016 ...|....02/01/2041 ...
404280-DV-8 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... . 103.8180 |..cevvvnnnnnns 2,906,904 |.... ....2,855,184 0 |eeennn.. (4,872) | POV PO 6.254 |...... 5.946 ....12/08/2023 ...|....03/09/2034 ...
404280-DII-6 ..... HSBC HOLDINGS PLC .1.GFE .. . 105.7020 |. ..1,057,020 |. .1,080,093 |.. . (2,398) |. .6.332 |......5.623 ....12/15/2023 .. 03/09/2044
406216-AY-7 ..... HALL IBURTON CO ... L2.AFE .. . 117.0970 |. ..4,683,880 |. .5,398,987 |.. . .. (67,554) |. .7.450 |......4.231 ....01/15/2013 .. 09/15/2039
412822-AE-8 ..... HARLEY-DAVIDSON INC .2.CFE .. ...80.9920 |. .. 3,644,640 |. .4,910,693 |.. . ..(13,302) |. .. ......4.625 |......3.959 ....02/08/2021 .. 07/28/2045 ...
418056-AS-6 ..... HASBRO INC .. 2.CFE ..|... 4,117,212 (. 101.1670 |.............. 3,338,511 |.... ... 3,922,435 . (27,796) |. POV PO 6.350 |...... 4.610 ...10/11/2016 ...|....03/15/2040 ...
422185-AL-2 ..... HEALTH CARE SERVICE CORP MUT LEG RES CO ... 2 s .. 1.G FE ..|... 1,076,695 |...99.9780 [........ceeeen 1,079,762 |.... 1,076,847 el 0 i 182 0 0 5.450 |...... 5.490 ....06/05/2024 ...|....06/15/2034 ...
423074-AF-0 ..... KRAFT HEINZ FOODS CO B .. 2.BFE ..|... . 104.6900 |.....coeennnn. 2,093,800 |.... 002,062,687 |...ooeeeeennnnni0 et (15,685) [oeeneeeeeinl0 [0 e 6.375 |...... 5.390 ....08/10/2005 ...|....07/15/2028 ...
42307T-AG-3 ..... KRAFT HEINZ FOODS CO . N |- 2.BFE ... . 108.4760 |.............. 4,339,040 |.... 4,016,558 |o..iiiiiiiinnn0 i (2,048) [0 [0 6.750 |...... 6.670 ....11/26/2008 ...|....03/15/2032 ...
428236-BR-3 ... A 2B FE L . 101.5360 |....cevnnnnnns 5,076,800 |.... 8,373,333 [0 e (58,243) [0 [0 6.000 |...... 3.769 . ....06/10/2021 ...|....09/15/2041 ...
42824C-AX-T ... HEWLETT PACKARD ENTERPRISE CO ... 12 .. 2.BFE ..|... . 104.6520 |.............. 2,093,040 |.... .... 2,396,431 . 0] 6.200 |...... 3.848 .. 124,000 |....02/21/2020 ...|....10/15/2035 ...
42824C-AY-5 ... HEWLETT PACKARD ENTERPRISE CO ... 12 .. 2.BFE ..|... . 103.9030 |...ccvvnunnnns 5,714,665 |.... ....6,366,368 . (25,372) | POV PO 6.350 |...... 5.073 .. 349,250 |....01/22/2021 ...|....10/15/2045 ...
431116-AC-6 ..... HIGHVARK  INC N .. 1.G FE ..|... ...90.4710 |.oooevnnnnnnns 2,714,130 |.... .... 3,646,047 . (26,800) |. 0] 6.125 |...... 4.282 .. 183,750 [....12/11/2019 ...|....05/15/2041 ...
437076-AS-1 ..... HOME DEPOT INC ... 1 1.FFE .. . 105.2430 |. ..4,209,720 |. . 4,830,092 |.. . .. (54,29%) | .5.875 |[......3.710 ....07/20/2012 .. 12/16/2036
438516-AT-3 ..... HONEYWELL INTERNATIONAL INC . 1. 1FFE .. . 102.8070 |. ..4,365,185 |. . 4,929,006 |.. .5.700 |......4.019 ....07/17/2014 .. 03/15/2037
44106M-AW-2 ..... SERVICE PROPERTIES TRUST .. 1, .5.AFE .. ...93.5470 |. .. 1,870,940 |. .2,021,798 |.. 4,950 |......4.247 ....06/05/2017 .. 02/15/2027
446440M-AJ-0 . HUNTINGTON NATIONAL BANK .. 1 .1.GFE .. . 101.8230 |. .. 3,054,690 |. .3,031,849 |.. .5.650 |[......5.400 ....12/02/2022 .. 01/10/2030 ...
448579-AG-T7 ..... HYATT HOTELS CORP ........... 1 .2.CFE .. ...97.3080 |. ..2,919,240 |. .2,992,3% |.. ... 4375 ... 4,450 ...09/14/2018 .. 09/15/2028 ...
450636-AD-7 ..... INDIANA TOLL ROAD CONCESSION CO LLC .. 1 .. 2.BFE ..|... ...89.9370 |... 1,708,803 |.... 2,220,497 |oeeeeeiinnnnnn0 e (15,582) vl o0 e 5.283 |...... 3.800 ....11/24/2020 ...|....07/15/2040 ...
451713-AA-9 ..... RICOH USA INC N L, ...3.BZ .. |.. ...98.9190 |... 1o 899,067 |eeeniiieeeenn0 o957 0 0 6.750 |...... 6.964 ...06/08/1998 ...|[....12/01/2025 ...
452308-AR-0 ..... ILLINOIS TOOL WORKS INC ... 12 .. 1.EFE ..|... .. 81.7770 |... 163,349 0 [ (138) 0 [0 3.900 |...... 3.723 ....02/19/2015 ...|....09/01/2042 ...
45780D-AP-7 ..... INSTITUTE FOR ADVANCED STUDY LOUIS BAMBE ... N A |- TAFE L ...96.2190 |...ooennnneennn 192,438 ..ot 200,000 [ieiiiiieeennnn 200,248 el 0 e (124) |0 0 e 3.237 |...... 3.170 ....01/14/2013 ...|....12/01/2026 ...
458140-AN-0 ..... INTEL CORP A1 [ 2AFE L ...89.8100 |... . 5,243,333 O [ 0 e 4.000 |...... 3.877 ....02/08/2013 ...|....12/15/2032 ...
458140-BM-1 ..... INTEL CORP 12 .. 2.AFE ..|... ...77.3920 |... 2,321,760 |.... . 3,766,704 . (20,006) |. POV PO 4.750 |...... 3.240 ...05/05/2021 ...|....08/25/2050 ...
459200-AN-3 . INTERNATIONAL BUSINESS MACHINES CORP . 1. .1.GFE .. . 101.9850 |. ..4,788,196 |. . 4,695,000 .4,738,079 |.. . .. (49,580) |. .7.000 |......5.845 ...07/18/2003 .. 10/30/2025 ...
459200-HF-1 . INTERNATIONAL BUSINESS MACHINES CORP . 1 . 1.GFE .. .. 81.7780 |. ...81,778 |. . 100,000 ..99,746 |.. . .10 | .4.000 |......4.020 ....06/03/2013 .. 06/20/2042
459200-KC-4 . INTERNATIONAL BUSINESS MACHINES CORP . 1 .1.GFE .. ...80.3710 |. .. 2,411,130 |. .3,000,000 . 3,463,654 |.. . .. (12,209) |. .4.250 |......3.320 ....04/29/2021 .. 05/15/2049
460146-CF-8 ..... INTERNATIONAL PAPER CO .. 1 .2.BFE .. . 114.2600 |. ..2,285,200 |. . 2,551,669 |.. . ..(25,178) | .7.300 |......4.701 ....08/31/2016 .. 11/15/2039
460146-CH-4 ..... INTERNATIONAL PAPER CO 1, .2.BFE .. . 102.4410 |. ..1,746,619 |. 1,873,214 |.. . (6,455) |. ......6.000 |......5.104 ....10/27/2015 .. 11/15/2041 ...
46266T-AC-2 ..... 1QVIA INC 1 .. 2.CFE ..|... . 101.2000 |... 1,771,000 |.... e 1,752,480 el 0 e (469) [0 [0 e 5.700 |...... 5.654 .. 99,750 |....05/22/2023 ...|....05/15/2028 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO ... 1.2, .. 1.G FE ..|... . 102.1730 |... 2,554,325 |.... e 875,371 [0 e 2471 L0 0 5.717 |...... 5.868 ....12/20/2022 ...|....09/14/2033 ...
46647P-DY-9 ..... JPMORGAN CHASE & CO ... 1.2, .. 1.F FE ..|... . 105.7350 |... 2,114,700 |.... e 1,976,257 o0 e 1,988 |0 [0 e 6.254 |...... 6.423 ...10731/2023 ...|....10/23/2034 ...
46647P-ES-1 ..... JPMORGAN CHASE & CO 1.2, .. 1.EFE ..|... ...97.6770 |... 2,441,925 |.... 002,500,000 |.onieiiiininnn0 o0 o0 0 5.534 |...... 5.534 ... 11/21/2024 ... |....11/29/2045 ...
47233J-EP-9 ..... JEFFERIES FINANCIAL GROUP INC ... .. 2.BFE ..|... ... 72.4330 |... .. 0n2,957,836 |ooeeeeennnnn0 e 1,284 |0 [0 4.000 |...... 4.100 ....02/24/2021 ...|....02/26/2046 ...
478165-AF-0 ..... S C JOHNSON & SON INC ... B |- 2.AFE L. ...99.8480 |... ..250,000 |.. 0 ... 0 e 5.750 |...... 6.300 ....01/16/2009 ...|....02/15/2033 ...
478165-AG-8 ..... S C JOHNSON & SON INC ... e [ 2.AFE L ...89.3570 |... . .2,065,000 |.. ... 2,234,794 0 | (7,627) | POV PO 4.800 |...... 4.084 ...05/05/2015 ...|....09/01/2040 ...
478366-BB-2 ..... JOHNSON CONTROLS INC .. 12 .. 2.BFE ..|... ..1,711,100 |...89.6880 |... 1,430,524 |.... .... 1,685,309 0 fereeennnn. (3,569) | 0 e 5.250 |...... 4.749 ....06/02/2016 ...|....12/01/2041 ...
48203R-AD-6 . JUNIPER NETWORKS INC . 1. .2.BFE .. 4,640,100 |...98.6890 |. .. 3,947,560 |. . 4,545,104 |.. i ..(23,188) | .. \.ernn5.950 |......4.711 ....10/05/2020 .. 03/15/2041 ...
48249D-AA-9 ... KKR GROUP FINANCE CO 11 LLC ..euvvivivvvnniiiiinnnnnnnns 1,2 e . 1.FFE ..|.. 4,623,738 [...96.0030 |[.............. 3,360,105 |.... .3,500,000 |. ... 4,496,542 . (41,058) |. I 5.500 |...... 3.345 .. 192,500 |....10/12/2021 ...]....02/01/2043 ...
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487836-AT-5 ..... KELLANOVA .ovveiiiiiiiieeecciii e eeceene o ven | s T L 2BFE | 7,495,200 |. 111.5680 |.............. 6,694,080 .....ceeevnnnn 6,000,000 |..eevunnnnnnns 6,624,960 |.........ceeeenn0 fonnnnnnns (82,059) |.ovvvvieeeennn0 feriiiiiil0 s 7.450 |...... 5.459 |A0 cooee feeeiiiiiiinnns 1,750 |ooeeeeeennnnns 447,000 |....11/12/2009 ...|....04/01/2031 ...
491674-BJ-5 ..... KENTUCKY UTILITIES CO ... 2 s .. 1.F FE ..|... ...85.5680 |....coeuunnnns 2,994,880 |.... .3,500,000 |.. ....4,217,088 (28,411) |0 [0 | 4.650 |...... 3AT0 |IN ...... .n 20,796 |... .. 162,750 |....10/05/2021 ... |....11/15/2043 ...
49326E-EJ-8 ..... KEYCORP N R .. 2.BFE ..|... ...89.0630 |........eennn. 1,781,260 |.... ....1,912,914 R (<1< CT R | R NN | N 2.550 |...... 3.555 | AD ...... nn 12,750 ... ... 51,000 |[....04/06/2020 ...|....10/01/2029 ...
494368-BC-6 ..... KIMBERLY-CLARK CORP e [ LR FE L 1131370 |t 4,525,480 |.... +..5,094,186 |...ooeeeeennnnnn0 [ (66,429) |-evveeeeeennnn0 [0 e 6.625 |...... 3.860 |FA ...... ... 110,417 |... .. 265,000 |....05/24/2012 ...|....08/01/2037 ...
494550-BD-7 ... KINDER MORGAN ENERGY PARTNERS LP ... A1 [ 2B FE L . 104.6160 |.............. 2,092,320 |.... 2,312,073 [0 e (14,190) [0 o0 6.500 |...... 4.987 ... 43,333 ... .. 130,000 |....05/15/2019 ... |....09/01/2039 ...
49456B-AH-4 ... KINDER MORGAN INC 12 .. 2.BFE ..|... ...93.5880 |...ccovnunnnns 3,275,580 |.... e 4,269,305 |oeiieeeininnn0 e (25,049) [0 [0 e 5.550 |...... 3.946 .... 16,188 |... .. 194,250 |....06/01/2021 ...|....06/01/2045 ...
49456B-AP-6 ..... KINDER MORGAN INC 12 .. 2.BFE ..|... ...98.1970 |...ccovnnnnnns 1,963,940 |.... .... 1,989,786 e 2,949 [0 0 4.300 |...... 4.475 ... 28,667 |... ... 86,000 [....03/13/2018 ...|....03/01/2028 ...
500255-AF-1 ..... KOHLS CORP N A |- 8.CFE ..|... ...97.5420 |....coonennnns 3,023,802 |.... ... 3,264,423 JU Y AU (31,826) [-oeeeeeveeeeen0 el s 7.250 |...... 5.868 ... 18,729 |... ....05/15/2008 ...|....06/01/2029 ...
50075N-AC-8 ..... MONDELEZ INTERNATIONAL INC . .. 2.AFE .. . 108.1720 |. .. 3,245,160 |. 3,117,123 |.. .0 .. (13,637) | .6.500 |......5.800 . 32,500 ....03/24/2003 .. 11/01/2031
501044-BV-2 ..... KROGER CO . 1 L2.AFE .. . 111.9900 |. ..1,119,900 |. . 1,152,003 |.. .0 .8.000 |......4.386 . 23,556 ....04/01/2016 .. 09/15/2029
501044-BZ-3 ..... KROGER CO . 1. L2.AFE .. . 112.2420 |. ..1,167,317 |. 1,201,467 |.. .0 .....7.500 |......4.611 . 19,500 ....10/26/2015 .. 04/01/2031 ...
501044-CN-9 ... KROGER CO ... 12 .. 2.AFE ..|... ...96.4440 |... 1,928,880 |.... ....2,183,008 0 [ (8,328) |0 o0 e 5.400 |...... 4.553 .... 49,800 |... ...09/16/2019 ...|....07/15/2040 ...
521865-AY-1 ..... LEAR CORP ... 12 .. 2.BFE ..|... ...97.1800 |... 1,948,459 |.... .... 1,974,586 LU R (V10T N | I RN | ) A 3.800 |...... 4.402 e 22,434 ... ....04/26/2018 ...|....09/15/2027 ...
521865-AZ-8 ..... LEAR CORP ... 12 .. 2.BFE ..|... ...86.1330 |... 3,445,320 |.... .... 4,595,638 0 [ (14,805) |oveeeeeeeeen0 o0 e 5.250 |...... 4.238 .... 26,833 [... ....02/23/2021 ...|....05/15/2049 ...
524901-AR-6 ..... LEGG MASON INC ... N | LR FE L ...97.9890 |... ... 1,582,239 O e (2,492) |0 [0 e 5.625 |...... 5.169 .... 38,906 |... ...05/02/2019 ...|....01/15/2044 ...
532457-AZ-1 ..... ELI LILLY AND CO . N A |- LEFE L. . 102.3890 |... 0 e 368 |0 o0 e 5.500 |...... 5.858 [MS ... |evrmnniiiieenns 1,943 |... ....09/25/2008 ...|....03/15/2027 ...
53044Y-AU-T ... LLOYDS BANKING GROUP PLC .. I |- 1.GFE L ...96.1250 |... 2,931,813 |.... O e 8,619 |0 [0 e 4.976 |...... 5.433 .... 59,021 [... ....12/19/2023 ...|....08/11/2033 ...
539830-AR-0 ..... LOCKHEED MARTIN CORP N A |- LFFE L . 107.8740 |... 1,962,228 |.... ....2,097,860 0 [ (17,983) |0 o0 e 6.150 |...... 4.451 e 37,290 |... ...07/07/2015 ...|....09/01/2036 ...
548661-AH-0 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... . 105.4720 |... 1,054,720 |.... .... 1,041,870 O SRR (/0N N | N RN | ) SN 6.875 |...... 5.399 2 25,972 ... ....09/08/2009 ...|....02/15/2028 ...
548661-AK-3 ..... LOWE'S COMPANIES INC . .. 2.AFE .. . 106.5490 |. .. 1,491,686 |. 1,426,218 |.. .0 .6.500 |......5.984 . 26,79% ....09/08/2009 .. 03/15/2029
548661-CP-0 ..... LOWE'S COMPANIES INC . L2.AFE .. . 109.3740 |. ..2,187,480 |. . 2,436,435 |.. .0 .6.650 |......4.390 . 39,161 ....08/20/2012 .. 09/15/2037
54866N-BP-3 . LOWE'S COMPANIES INC . .. 2.AFE .. . 104.3920 |. ..4,175,680 |. . 4,149,662 |.. .0 .7.200 |......5.665 . 96,000 ....10/29/2004 .. 09/01/2027
55261F-AS-3 . M&T BANK CORP .. L2.AFE .. . 107.2250 |. .. 2,144,500 |. .2,000,000 .2,004,794 |.. .0 7413 ... 7.340 . 25,122 ....10/31/2023 .. 10/30/2029 ...
552620-AF=7 ..... [MBIA INC eeeeeeeeeeiiee e o e ..5.CFE .. ...98.4690 |. ..935,456 |. ..950,000 975,753 |.. .0 ......6.625 |......5.809 . 15,734 . 62,938 |....08/11/2005 .. 10/01/2028 ...
55279H-AV-2 ... MANUFACTURERS AND TRADERS TRUST CO . 1,2 e .. 1.G FE ..|... ...99.7740 |... 997,740 |.... .1,000,000 |.. ....987,028 O [ 11,459 |0 [0 e 4.650 |...... 5.919 ... 19,892 |... . 46,500 |....12/15/2023 ...|....01/27/2026 ...
55336V-AL-4 ..... MPLX LP . 1,2 e .. 2.BFE ..|... ...88.9160 |... 1,778,320 |.... .2,000,000 |.. 2,232,739 0 [ (6,366) |oeeeeeeeeeen0 [0 e 5.200 |...... 4.364 .... 34,667 |... .. 104,000 |....09/20/2019 ...|....03/01/2047 ...
55336V-AN-2 ..... MPLX LP . 1,2 e .. 2.BFE ..|... ...87.2330 |... 1,744,660 |.... .2,000,000 |.. 2,081,812 O e (4795) |0 [0 e 4.500 |...... 4.086 .... 19,000 |... ... 90,000 |....01/24/2020 ...|....04/15/2038 ...
55616X-AM-9 ..... MACY'S RETAIL HOLDINGS LLC .. 1,2 e .. 3.AFE ..|... ...83.4060 |... 1,668,120 |.... .2,000,000 |.. 1,892,271 JL I O - 1 (- I APt | B IR | ) FOU 4.500 |...... 5.200 (D ....... e 4,000 |... ...90,000 |....11/02/2016 ...|....12/15/2034 ...
56585A-AF-9 ..... MARATHON PETROLEUM CORP 12 .. 2.BFE ..|... . 103.7280 |... 3,111,840 |.... 3,312,693 JLO U (/5T N N | I RPN | ) AN 6.500 |...... 5.499 |NS ...... .... 65,000 ... .. 195,000 |....09/12/2016 ...|....03/01/2041 ...
571903-AX-1 ..... MARRIOTT INTERNATIONAL INC 12 .. 2.BFE ..|... ...93.4010 |... 2,802,030 |.... . 3,006,524 0 e (859) |0 o0 e 4.500 |...... 4.471 (A0 ...... e 33,750 |... .. 135,000 |....04/27/2018 ...|....10/01/2034 ...
57284P-AD-3 . MARSHFIELD CLINIC HEALTH SYSTEM INC 1 .2.BFE .. . 100.7790 |. .. 3,920,308 |. .3,890,000 .3,901,618 |.. .0 .5.750 |......5.706 . 84, . 26,717 |....06/27/2024 .. 02/15/2034 ...
573284-A0-9 ..... [MARTIN MARIETTA MATERIALS INC .... 1 .2.BFE .. ...97.0550 |. ..1,941,100 |. .2,000,000 . 1,964,463 |.. .0 .3.450 |......4.2382 . s .69,000 |....04/26/2018 .. 06/01/2027
57388M-AA-1 ... MARY FREE BED REHABILITATION HOSPITAL 1 1FFE .. ...70.0900 |. ..2,102,700 |. .3,000,000 .3,204,930 |.. .0 .3.786 |......3.391 ...11/18/2021 .. 04/01/2051
575634-AT-7 ..... MASSACHUSETTS ELECTRIC CO . 1 L2.AFE .. ...76.7940 |. ..2,308,052 |. .2,369,172 |.. .0 .4.004 |......5.707 ....12/18/2024 .. 08/15/2046
576360-A0-7 ..... MASTERCARD INC ... 1, .1.DFE .. ...77.4810 |. .. 2,324,430 |. .3,192,077 |.. .0 ......3.850 |......3.463 ....03/18/2022 .. 03/26/2050 ...
58013\-EC-4 ..... MCDONALD'S CORP ... eeeeeeeeeeeeene e e eeemees [ wee | [T .. 2.AFE ..|... . 107.6210 |..ccevnnnnnnns 5,381,050 |.... ....6,058,418 0 [ (61,743) |0 [0 6.300 |...... 4.150 ...03/26/2012 ...|....10/15/2037 ...
581550-AE-3 ..... MCKESSON CORP 2 s .. 2.AFE ..|... . 101.4420 |.............. 2,028,840 |.... 02,255,189 [oiiiiiiinnnn0 e (10,718) [0 o0 e 6.000 |...... 4.829 ....12/05/2016 ...|....03/01/2041 ...
582834-AP-2 ... WESTROCK MWV LLC . .. 2.BFE ..|... . 112.4740 |.............. 1,687,110 |.... 2,271,952 o0 e (21,312) |oveeeeeeeeeen0 o0 e 7.550 |...... 4.020 ....01/15/2021 ...|....03/01/2047 ...
59023V-AA-8 ..... BANK OF AMERICA CORP . |- 2.AFE L . 116.9130 |..ocevvnnnnnns 2,338,260 |.... 2,642,593 [0 (34,385) |.oeveeeeeeeeenn 0 [0 s 7.750 |...... 4.521 ....10/12/2016 ...|....05/14/2038 ...
59156R-AJ-7 ..... METLIFE INC |- 1.GFE L. . 107.7710 |oeeeeennnnnnns 1,077,710 |.... .... 1,163,904 JU Y AU (13,830) [-eeeeeevvieeeed0 Jeeeiiiiieeeennnl0 s 6.375 |...... 4.251 ....04/18/2016 ...|....06/15/2034 ...
59156R-BG-2 ..... METLIFE INC .... | 1.GFE L ...90.9340 |......oennnnns 1,636,812 |.... ....1,699,917 LU R .7 A N | I RPN | ) AN 4.875 |...... 5.347 ....10/24/2024 ...|....11/13/2043 ...
594918-AD-6 ..... MICROSOFT CORP . e |- LAFE Lfees . 103.5880 |....cevnnnnnns 4,143,520 |.... . . ... 4,602,506 JLO N O (11 <. FORRURt | B IR | ) IO 5.200 |...... 3.830 ...01/15/2013 ...|....06/01/2039 ...
594918-AU-8 ..... MICROSOFT CORP ... 1,2 e .. 1.AFE ..|... .. 142,625 |...83.1900 |... . 150,000 |.. ... 144,416 O 202 o0 [0 e 3.750 |...... 4.039 ....04/21/2014 ...|....05/01/2043 ...
594918-BC-7 . MICROSOFT CORP ... 1,2 1AFE . . 99,000 |...90.6480 |. . 100,000 ..99,407 |.. .0 ......3.500 |......3.570 ....02/19/2015 .. 02/12/2035 ...
595112-B0-5 ... MICRON TECHNOLOGY INC ... 1,2 .. 2.CFE ..|... .. 2,091,700 )...97.6780 |... .2,000,000 |. .... 2,048,652 0. (8,828) 0 i 0 4.663 |...... 4.108 ...08/27/2019 ...|....02/15/2030 ...
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595620-AB-1 ..... MIDAMERICAN ENERGY CO ....oevvvvennierivvnnnieecenniinnes foee ven | s T L AFFE e 1,843,260 |. 110.2330 |.....cevnnnnns 2,050,334 |...coovnnnnnns 1,860,000 [.....ceeevnnen 1,852,705 |.oevvveneneennn0 [ 791 0 0 s 6.750 |...... 6.821 ....10/25/2002 ...|....12/30/2031 ...
59562H-AJ-7 ... MIDAMERICAN FUNDING LLC ... N A |- 2.AFE L. . 106.5890 |... 991,128 0 e 17T 0 [0 6.927 |...... 7177 ...11/27/2001 ...|....03/01/2029 ...
605417-BZ-6 ..... MISSISSIPPI POWER CO N | 1.GFE L. ...83.6740 |.....oooeiieennn 41,837 | 50,000 [oiiiiiiinnnnnn 49,128 |0 i 88 0 [0 4.250 |...... 4.3% ....09/18/2014 ...|....03/15/2042 ...
60871R-AD-2 ..... MOLSON COORS BEVERAGE CO .. N A |--2.BFE ... ...92.1440 |... reeeenenneen,000,000 |..............5,489,786 |..ooeiiiiiiennn0 [ (18,925) |0 [0 5.000 |...... 4.199 ....07/20/2020 ...|....05/01/2042 ...
617446-7X-1 ..... MORGAN STANLEY |- 2.AFE L. . 100.2120 |... 2,004,240 |..............2,000,000 |..............2,011,349 |....ooieirnnin0 Joveneenn (12,193) [0 el s 5.000 |...... 4.346 ....09/21/2018 ...|....11/24/2025 ...
61747Y-FB-6 ..... MORGAN STANLEY ... .. 2.AFE ..|... . 100.1440 |... 2,002,880 |.... 2,016,410 [onnieeeennnnnn0 e (1,561) [0 o0 e 5.948 |...... 5.819 ...02/08/2023 ...|....01/19/2038 ...
61747Y-FR-1 ..... MORGAN STANLEY ... .. 1.EFE ..|... . 101.9490 |... 1,172,414 |.... 1,150,000 foeencciiiinnnl0 0 0 0 5.831 [...... 5.832 ...04/17/2024 ...|....04/19/2035 ...
61760L-CC-7 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...96.9550 |... reeeeneeneeeenn 100,000 |....ieeeennnn. 100,000 oeeeeniiiiieennn0 feiiiiiiieel0 0 [0 4.150 |...... 4.149 ....01/31/2013 ...|....01/31/2028 ...
61945C-AD-5 ... MOSAIC CO .......... |- 2.BFE .. ...99.1300 |. .. 3,667,810 |. .5.450 |......4.260 ....12/06/2019 .. 11/15/2033
620076-AH-2 ..... MOTOROLA SOLUTIONS INC .. 2.BFE .. . 100.5670 |. ..201,134 |. .7.500 |......7.654 ....11/04/2004 .. 05/15/2025
631103-AG-3 ..... NASDAQ INC ...evvivvinnnnns |- 2.BFE .. ,930,260 |...98.8960 |. ..1,977,920 |. ......3.850 |......4.364 ...05/14/2018 .. 06/30/2026 ...
63743F-VP-8 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ..oeevvveeeefoes e || s .. 1.F FE ..|... ..100,000 |...92.8410 |... ... 100,000 |-.evunieeeennnn 100,000 foeeeeiiieeee0 vl 0 [0 0 e 3.500 |...... 3.500 ....02/21/2015 ...|....08/15/2029 ...
641423-CA-4 ..... NEVADA POWER CO 2 s .. 1.F FE ..|... .. 177,755 ]...97.0370 |... ... 140,000 |oveeeniiiennnn. 171,486 [0 e (1,483) [0 0 s 5.450 |...... 3.580 ....06/21/2020 ...|....05/15/2041 ...
651229-AlI-6 ..... NEWELL BRANDS INC .. 2 s ..3.CFE ..|... . 100.0430 |... 1,242,000 |-.eeenieeeenn 1,287,060 [oeeeeeniiieeeen0 e 3776 [0 0 [ 5.700 |...... 6.026 ....03/13/2018 ...|....04/01/2026 ...
651639-AN-8 ..... NEWMONT CORPORATION ...vvvvveieviininneencininneeeenns foeevee [ e [T .. 2.AFE ..|... . 105.3630 |.............. 4,417,871 |.............. 4,193,000 |.............. 4,916,899 |.......ccceeeennl0 [oreeennnn (33,812) [eeneniniiinnnnnl o0 e 6.250 |...... 4.619 ...10/10/2017 ...|....10/01/2039 ...
654106-AD-5 ..... 2 s .. 1.EFE ..|... ...78.4030 |........oieeeeen. 78,408 |.oenniieennnn 100,000 |oeeeeniinieeees 102,616 |oeeeeeeennennn0 o (108) o0 o0 e 3.625 |...... 3.428 ....03/26/2015 ...|....05/01/2043 ...
655844-Al-8 ..... NORFOLK SOUTHERN CORP |- 2.AFE L . 100.2320 |.....ooeneeennnn 278,645 |onnnniiiinnnnn 278,000 [oiiiiiiinnnnnn 278,000 |oaenneiiiininn0 0 0 [0 5.590 |...... 5.590 ....12/18/2009 ...|....05/17/2025 ...
655855-FB-5 ..... NORFOLK SOUTHERN RAILWAY CO .... .. 2.AFE ..|... . 116.5150 |... . 4,418,769 o0 e (50,632) [0 [0 e 7.875 |...... 4.166 ...07/27/2017 ...|....05/15/2043 ...
661169-AA-0 ..... NORTH MISSISSIPPI MEDICAL CENTER INC . 1 .. 1.EFE ..|... .. 3,074,070 |...63.9010 |... 1,917,030 |.... +...3,068,440 |.......coevnnnnnn0 foeieinnnn (1,683) [eennnieiiinnnnl0 o0 e 3.183 |...... 3.056 ....07/27/2021 ...|....10/01/2051 ...
665501-AM-4 ..... NORTHERN NATURAL GAS CO ... 1, . 1.GFE .. 2,951,118 |...66.1030 |. .. 1,838,985 |. .2,939,015 |.. .3.400 |......3.085 ....09/16/2021 .. 10/16/2051
66765R-AZ-9 ..... NORTHWEST NATURAL GAS CO .. . .. 1.F FE .. 4,571,720 |. 103.2880 |. ..4,131,520 |. .4,130,848 |.. .6.650 |[......5.400 ....10/23/2009 .. 11/10/2027
674599-BT-1 ..... OCCIDENTAL PETROLEUM CORP . 1 .2.CFE .. . 108.9410 |. ..2,178,820 |. .2,225,882 |.. .8.450 |......5.359 ....08/10/2005 .. 02/15/2029
674599-CX-1 . OCCIDENTAL PETROLEUM CORP . 1 .2.CFE .. ...80.5770 |. ..1,611,540 |. .2,029,033 |.. .4.300 |......4.163 ....10/10/2019 .. 08/15/2039 ...
677050-AV-8 ..... [OGLETHORPE POWER CORP 1 L2.AFE .. ...98.2450 |. .. 2,947,350 |. .3,000,000 .3,020,967 |.. ......5.800 |......5.750 ...06/18/2024 .. 06/01/2054 ...
677415-C0-2 ..... OHIO POMWER CO 1 .. 2.AFE ..|... ... 77.1730 |... 2,315,190 |.... .3,000,000 |.. 3,529,231 |..ovvveieneennn0 [ (15,913) |0 [0 e 4.150 |...... 3.067 .. 124,500 |....10/13/2021 ...|....04/01/2048 ...
681936-BM-1 ..... OMEGA HEALTHCARE INVESTORS INC ... 1 .. 2.CFE ..|... ...88.8260 |... 1,776,520 |.... .2,000,000 |.. 1,965,413 [.oooeeeeeneeenn0 4,984 |0 0 e 3.375 |...... 3.695 . 67,500 |....10/30/2020 ...|[....02/01/2031 ...
68217F-AA-O ..... OMNICOM GROUP INC 1 .. 2.AFE ..|... ...98.6560 |... 1,973,120 |.... .2,000,000 |.. 1,978,809 |.oovvveeveveennn0 [ n 15,706 |oeciiiiiiinnn0 feniinnnl0 e, 3.600 |...... 4.458 . 72,000 |....10/09/2018 ...|....04/15/2026 ...
682680-AZ-6 ..... ONECK INC 1 .. 2.BFE ..|... ...78.3990 |... .2,964,000 |.. e 3ATHTT0 [0 e (5,043) [0 [0 e 4.450 |...... 3.9% .. 131,898 |....01/20/2021 ...|....09/01/2049 ...
68268N-AG-8 ..... ONEOK PARTNERS LP .. 1 .. 2.BFE ..|... ...99.7210 |... ..972,000 |.. 1,129,568 |.oovvveeeeeennn0 [ (6,762) |0 [0 s 6.125 |...... 4.651 .. 59,535 |....08/02/2019 ...|....02/01/2041 ...
68389X-AV-7 ..... ORACLE CORP .. 1 .. 2.BFE ..|... ...91.9920 |... . . 100,000 |.. 101,547 0 e (189) |0 [0 4.300 |...... 4.093 ....07/22/2014 ...|....07/08/2034 ...
68389X-BD-6 ..... ORACLE CORP .. 1, .2.BFE .. ...91.6830 |. ...91,683 |. . 100,000 ..97,464 |.. .3.250 |......3.776 ....09/03/2015 .. 05/15/2030 ...
68389X-BG-9 ..... ORACLE CORP .. 1, .2.BFE .. ...78.3390 |. ..2,741,865 |. .3,500,000 . 3,844,280 |.. .4.375 |......3.820 ....04/07/2021 .. 05/15/2055
690742-AG-6 ..... OWENS CORNING .. 1, .2.BFE .. ...79.8220 |. 1,596,440 |. .2,000,000 1,734,690 |.. .4.300 |......5.317 ....06/19/2019 .. 07/15/2047
693475-BE-4 . PNC FINANCIAL SERVICES GROUP INC 2, . 1.GFE .. ...94.1940 |. .. 2,354,850 |. .2,371,868 |.. .4.626 |......5.392 ....12/20/2022 .. 06/06/2033
694476-AD-4 . PACIFIC LIFECORP ...... 1 .1.GFE .. ...92.6840 |. .. 1,853,680 |. .2,191,549 |.. .....5.125 |......4.354 ....10/02/2017 .. 01/30/2043 ...
70109H-AJ-4 ..... PARKER-HANNIFIN CORP . N A |- 2.AFE L. . 107.1870 |... 2,534,978 |.... n2,904,898 |....ooeevennenn0 i (29,996) [oveneeeeeeeenl0 o0 e 6.250 |...... 4.025 .. 147,813 |....05/05/2015 ... |....05/15/2038 ...
708696-BV-0 ..... FIRSTENERGY PENNSYLVANIA ELECTRIC CO . .. 2.AFE ..|... . 103.9590 |... 1,559,385 |.... 1,762,905 el 0 o (18,858) [0 [0 6.150 |...... 4.434 . 92,250 |....10/02/2017 ...|....10/01/2038 ...
709599-All-4 ..... PENSKE TRUCK LEASING CO LP .. 2.BFE ..|... ...97.3870 |... 1,947,740 |.... ....1,968,215 [..ooeiiiiiennl0 e 16,008 a0 [0 e 3.400 |...... 4.294 . 68,000 |....06/22/2018 ...|....11/15/2026 ...
713448-CC-0 ..... PEPSICO INC .. | LEFE L L..78.5610 |...oeevnninnnnnn 78,561 |onnniiiiinnnn 100,000 [oiiiiiinnnnnnn 98,198 |0 e 71 0 [0 3.600 |...... 3.741 ...3,600 |....04/10/2013 ...|....08/13/2042 ...
713448-EC-8 ..... PEPSICO INC .. |- LEFE L. . 108.8950 |.............. 4,355,800 |..............4,000,000 |.............. 4,218,169 |.......ccevveeen.0 |oreeernn. (45,566) |oeeenneeeennnn [0 e 7.000 |...... 5.515 ....07/18/2008 ...|....03/01/2029 ...
718172-AC-3 ..... PHILIP MORRIS INTERNATIONAL INC .. S| .G FE ... . 107.4950 |.............. 3,224,850 |.............. 3,000,000 |.............. 3,646,849 |............ce...0 [orreennnn (35,330) [evvennviiennnnnnl oo l0 e 6.375 |...... 4.245 ...04/28/2017 ...|....05/16/2038 ...
718172-AW-9 ..... PHILIP MORRIS INTERNATIONAL INC .. .. 1.G FE ..|... ...81.2990 |... weeerrnneeeees 100,000 [eeeniiiennnnnnn 97,458 [0 e 91 [0 0 [ 4125 |...... 4.329 ....08/15/2014 ...|....03/04/2043 ...
720180-AD-3 ..... PIEDMONT NATURAL GAS COMPANY INC ......... .. 2.AFE ..|... . 100.9420 |... 4,037,680 |.... ... 4,031,204 (38,489) |..ooeeeeeeeeennn 0 [0 s 7.400 |...... 6.342 ....09/03/2008 ...|....10/03/2025 ...
73755L-AK-3 ..... POTASH CORPORATION OF SASKATCHEWAN INC . .2.BFE .. .. 87.1860 |. .. 3,229,369 |. . 4,335,594 |.. .. (27,562) |. .....5.625 |......4.150 ....12/23/2014 .. 12/01/2040 ...
737679-DC-1 ..... POTOMAC ELECTRIC POWER CO . . 1.FFE ..|.. . 123.4300 |.....coennnnns 2,536,487 |.... .2,055,000 |. ....2,818,847 (39,188) [ovvvvvvvvvnnnnnn0 o0 e, 7.900 |...... 4.324 .. 162,345 |....10/28/2015 ...|....12/15/2038 ...
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740816-AL-7 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE ............feee cee]eeenens T CAFE e 194,424 |...85.5940 |.......ccevnnn 171,188 |oeiiinnnnnnnnins 200,000 (U R | A RN | Y AP | R RO -} (¢ N RN 3.801 JAD wevves [erneniiiiiinnnns 1,810 |ovveiiiiienee 7,238 |....08/11/2014 ...|....10/01/2037 ...
741503-Al-6 ..... BOOKING HOLDINGS INC . 2 s .. 1.G FE ..|... ...99.7870 |... ...50,000 |.. JLOJ U ( (1) FORRPRRRRY | R FUUUPRPRRRIN | ) AU Y 1<(0 I AU 3.650 ...1,825 |....06/01/2015 ...|....08/15/2025 ...
742718-AV-1 ..... PROCTER & GAMBLE CO .....cevvvnniviiinnnnnieiiinnnneenens [ vee e | s .. 1.DFE ..|... . 112.9810 |... .3,000,000 |.. 0 ] (82,064) |ooeenieeeennnn0 o0 ]....8.000 ... 4.500 ....08/10/2011 ...|....10/26/2029 ...
742718-CB-3 ..... PROCTER & GAMBLE CO |- 1.DFE ... . 104.3790 |... .7,000,000 |.. O e (13,779 [0 o0 022252500 |- 5.176 ...10/23/2009 ... |....02/01/2034 ...
743315-AJ-2 ..... PROGRESSIVE CORP .... | LR FE L . 106.9030 |... ...75,000 |.. LU Y[+ T N N RPN | ) RN o 2 2 T AN 7.013 ....11/04/2004 ...|....03/01/2029 ...
744560-A0-9 ... PUBLIC SERVICE ELECTRIC AND GAS CO ... B | .. 1.F FE ..|... . 102.3280 |... . 900,000 |.. 0 e (1,886) [0 o0 1002250700 |- 5.294 ...12/20/2022 ...|....12/01/2036 ...
744560-BA-3 ..... PUBLIC SERVICE ELECTRIC AND GAS CO ... 12 .. 1.F FE ..|... ... 77.9930 |... . 100,000 |.. O e 189 0 [0 0000030650 |l 3.977 ....08/26/2014 ...|....09/01/2042 ...
74531E-AA-O ..... PUGET SOUND ENERGY INC .. N A .. 1.F FE ..|... . 105.4770 |... O o854 0 k00000072020 |- 7.218 ....11/04/2004 ...|....12/01/2027 ...
745332-CB-0 ..... PUGET SOUND ENERGY INC 1. 1FFE .. . 100.5850 |. .. 1,609,360 |. . 1,647,069 |.. .0 .5.507 ... 12/22/2022 .. 03/15/2040
747525-AF-0 ..... QUALCOMM INC 1, 1.FFE .. ...99.6050 |. ...49,803 |. ..50,008 |.. .0 .3.330 ....06/01/2015 .. 05/20/2025
747525-AJ-2 ... QUALCOMM INC ... 1, 1FFE .. ...96.6770 |. ..2,900,310 |. . 3,102,427 |.. .0 ... 4.224 ....06/02/2016 .. 05/20/2035 ...
749685-AV-5 ..... RPM INTERNATIONAL INC 1 .. 2.BFE ..|... ...97.7840 |... 2,933,520 |.... ....2,962,613 0 e 15,881 |0 01000080750 | 4.350 .. 112,500 |....07/17/2018 ...|....03/15/2027 ...
749685-Al-3 ..... RPM  INTERNATIONAL INC ... 1 .. 2.BFE ..|... ...83.1470 |... 1,662,940 |.... .... 1,955,400 JLUJ R I (0[V N N N RPN | SR 3022 4 I AN 4.405 ... 85,000 [....11/07/2019 ...|....01/15/2048 ...
7591EP-AE-0 ..... REGIONS FINANCIAL CORP .. .. 2.AFE ..|... . 112.1080 |... 2,017,944 |.... .... 2,256,826 O e (25,115) [0 o0 1l 72375 | 4.730 .. 132,750 |....02/09/2018 ...|....12/10/2037 ...
760759-AF-7 ..... REPUBLIC SERVICES INC ... |- 2.AFE L . 103.2510 |... ....2,251,893 JLUJ R ( [0 N R N RPN o NN o 1< C 1 AN 4.530 .. 121,720 |....10/26/2015 ...|....03/15/2035 ...
76209P-AD-5 ... RGA GLOBAL FUNDING B |- 1L.EFE ... . 101.1120 |... O 888 0 [0 0020050500 |- 5.570 ... 26,538 |....01/08/2024 ...|....01/11/2031 ...
773903-AB-5 ..... ROCKIELL AUTOMATION INC ... N | 1.GFE L. . 105.5980 |... 1,583,970 |.............. 1,500,000 |.............. 1,547,836 [......ccoooeenn 0 oeenenn (14,121) [eevvvviiiininnnn0 el 000082700 | 5.543 ..100,500 |....10/17/2003 ...|....01/15/2028 ...
773903-AE-9 ..... ROCKIELL AUTOMATION INC ... N A |- 1.GFE L. . 106.5640 |... 1,246,799 |.... . . .... 1,404,548 JU Y AU (13,426) |-evveeeeeeennn0 o0 ]l 62250 . 4.220 .. 73,125 |....05/18/2015 ...|....12/01/2037 ...
783549-AZ-1 ..... RYDER SYSTEM INC N .. 2.BFE ..|... . 101.5720 |... 132,044 |.... ... 130,000 |.. 128,442 LU R Y4 T N N RPN | RN . <1 I AN 8.340 ....11/04/2004 ...|....12/01/2025 ...
797440-BH-6 ..... SAN DIEGO GAS & ELECTRIC CO . 1 1.F FE . . 102.0330 |. ..2,79,725 |. .2,741,000 .2,808,079 |.. .0 .. (45,132) | .4.199 ....11/24/2010 .. 06/01/2026
797440-BJ-2 . SAN DIEGO GAS & ELECTRIC CO . 1 1.F FE .. . 104.1150 |. .. 1,561,725 |. .1,500,000 1,622,011 |.. .0 (6,632) |. .5.240 ....12/08/2009 .. 09/15/2037
803111-AM-5 ..... HILLSHIRE BRANDS CO ... 1. .2.BFE .. . 101.6370 |. .. 3,557,295 |. .3,500,000 .3,606,573 |.. .0 ..(10,576) |. .5.639 ....01/30/2004 .. 11/01/2032
808513-CH-6 ..... CHARLES SCHWAB CORP ....eevvveiiiiiiniinieeiiniieneeenns foen o 1.2, 1.F FE .. . 105.0420 |. .. 3,151,260 |. .3,000,000 .3,009,729 |.. .0 .6.088 ....08/23/2023 .. 08/24/2034 ...
808626-AE-5 ..... LEIDOS INC ... N A .2.BFE .. . 109.3440 |. .. 3,280,320 |. .3,000,000 .3,004,174 |.. .0 ... 7.100 ...10/01/2002 .. 07/01/2032 ...
808626-AG-0 ..... LEIDOS INC ... N |- 2.BFE ... ...98.7670 |... 1,975,340 |.... .2,000,000 |.. 1,986,578 O 1,204 L0 [0 000005.500 |- 5.600 ....06/23/2003 ...|....07/01/2033 ...
816300-AH-0 ..... SELECTIVE INSURANCE GROUP INC .... 1 .. 2.BFE ..|... ...91.1640 |... .1,000,000 |.. 1,199,956 O e (4,973) 0 eeeiiiieel0 100l 5.375 | 4.053 ....01/22/2020 ...|....03/01/2049 ...
824348-AX-4 ..... SHERWIN-WILL IAMS CO 1 .. 2.BFE ..|... ...84.1930 |... .3,000,000 |.. 2,873,282 O 3,094 L0 [0 00040500 . 4.810 ....04/19/2022 ...|....06/01/2047 ...
824348-BH-8 ..... SHERWIN-WILL IAMS CO 1 .. 2.BFE ..|... ...81.4850 |... .1,000,000 |.. 1,036,562 O e (1,194) L0 el 0 el 40400 |- 4.126 ....10/16/2019 ...|....02/01/2045 ...
828807-DJ-3 ..... SIMON PROPERTY GROUP LP . 1 .. 1.G FE ..|... ...73.7220 |... . 3,389,123 JLO SR ( (122N NN N RPN | RO 18- 4[4 I AN 3.055 ....08/23/2021 ...|....07/15/2050 ...
837004-BV-1 ..... DOMINION ENERGY SOUTH CAROLINA INC . . .. 1.F FE ..|... . 108.7970 |... 2,355,455 |.... . 2,319,407 O e (17,474) |0 e l0 60625 | 5.400 ...08/23/2004 ...|....02/01/2032 ...
842400-FT-5 ..... SOUTHERN CALIFORNIA EDISON CO . 1, .1.GFE .. ...78.3280 |. ..2,858,972 |. .3,650,000 .3,008,250 |.. .0 .5.512 ....12/19/2023 .. 12/01/2041 ...
84265V-AG-0 ..... SOUTHERN COPPER CORP 1 L2.AFE .. ...90.4780 |. .. 1,809,560 |. .2,000,000 2,221,752 |.. .0 .4.350 ....10/29/2019 .. 11/08/2042
84265V-AJ-4 . SOUTHERN COPPER CORP 1. L2.AFE .. ...97.7000 |. ..2,931,000 |. .3,000,000 . 3,857,059 |.. .0 .3.837 ....06/07/2021 .. 04/23/2045
843646-AU-4 . SOUTHERN POWER CO ... 1, L2.AFE .. .. 88.1670 |. .. 1,763,340 |. .2,000,000 .2,241,035 |.. .0 .4.100 ....10/06/2020 .. 12/15/2046
844741-AN-8 ..... [SOUTHWEST AIRLINES CO ... 1. .2.BFE .. . 104.4960 |. ..2,769,144 |. .2,650,000 .2,810,611 |.. .0 ... 4.405 ....08/02/2018 .. 03/01/2027 ...
845437-BL-5 ..... SOUTHWESTERN ELECTRIC POWER CO N A |- 2.AFE L. . 103.4050 |... ... 1,224,193 0 [ (13,856) [oeeeeeeeeeen0 o0 el 6.200 |- 3.600 ...05/21/2020 ...|....03/15/2040 ...
845743-BL-6 ..... SOUTHWESTERN PUBLIC SERVICE CO N .. 2.BFE ..|... . 101.9530 |... .... 2,907,351 JL O Y [ < ¢ N NN N RPN I SN o 1[40 I AN 4.226 ...03/30/2017 ...|....10/01/2036 ...
854403-AD-4 ... LELAND STANFORD JUNIOR UNIVERSITY .. e | LA FE L ...85.8010 |... J I AU (/1) i FORRRRRRRY | R FUUUUPRRRRIN | ) AR | < ) AU 3.874 ....08/26/2014 ...|....05/01/2042 ...
85590A-AR-5 ... STARWOOD HOTELS & RESORTS WORLDWIDE LLC 12 .. 2.BFE ..|... ...84.5780 |... O i 88 o0 [0 00040500 .l 4.956 ....12/14/2016 ...|....10/01/2034 ...
863667-AH-4 ..... STRYKER CORP 12 .. 2.AFE ..|... ...99.0370 |... JLOJ AU (-3 DN AR | R FUUUPPRRRRPIN | ) SR <74 T8 AT 3.248 ....11/09/2015 ...|....11/01/2025 ...
86722T-AB-8 ..... SUNCOR ENERGY INC A1 [ 2AFE L . 108.4160 |... JLO Y € 815 N R N RPN | I SN o 18 <1 I AN 4.441 ....10/07/2014 ...|....06/01/2039 ...
86765B-AK-5 ..... ENERGY TRANSFER LP .... 1 |- 2B FE ... ...99.0090 |... 1,475,234 |.... . . ....1,676,136 O e (6,744) |0 i l0 ]..26.100 |- 5.005 ...08/06/2019 ...|....02/15/2042 ...
87165B-AM-5 ..... SYNCHRONY FINANCIAL 1,2 e .. 2.CFE ..|... ...96.7400 |... .. 1,934,800 |.... .2,000,000 |.. .... 1,966,789 O e 10,432 L0 [0 0000003.950 | 4.565 ....03/13/2018 ...|....12/01/2027 ...
871829-AD-9 ..... SYSCO CORP ... . .. 2.BFE .. . 105.4450 |. .. 474,503 |. ..450,000 .463,239 |.. .0 ......5.767 ....04/22/2003 .. 04/15/2027 ...
871829-AF-4 ..... SYSCO CORP ... 1.. ... 2.BFE ..|... .. 1,140,770 ). 105.1690 |.............. 1,061,690 |.... .1,000,000 |. ... 1,033,724 0. (8,308) |eeeniiiiinnnnn0 o0 )...006.500 . 5.451 ...01/30/2004 ...|....08/01/2028 ...
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871829-AJ-6 ..... SYSCO CORP ...evvveeiiveiniie e ecrniis s eeeeennes foe een | s T L 2BFE | 2,378,400 |. 100.7080 |........eunn.. 2,014,160 |..oeerennnnn 2,000,000 |.eeevenninnns 2,217,511 [, (VI PO (528 1) 1 AN | Y AR | B KN 5.375 |...... 4110 IMS s |ovvneninnnnnn. 29,861 [ 107,500 |....04/09/2012 ...|....09/21/2035 ...
871829-BM-8 ..... SYSCO CORP ... 2 s .. 2.BFE ..|... . 108.3120 |...ccvvnnnnnns 1,083,120 |.... .1,000,000 |.. .... 1,272,806 0 [ (13,245) |0 [0 6.600 |...... 4.114 A0 ...... ... 66,000 |....06/08/2020 ...|....04/01/2040 ...
871829-BN-6 ..... SYSCO CORP ..vvvveeeieeiiniineeeceniin e eeeennneeeeennnes oo wen e [1,2 s .. 2.BFE ..|... . 109.7860 |.......oennnn. 2,195,720 |.... .2,000,000 |.. .... 2,956,418 JLO O 2 TR0 N | I RPN | ) I 6.600 |...... 3.649 (A0 ...... .. 132,000 |....01/25/2021 ...|....04/01/2080 ...
874060-BL-9 ..... TAKEDA PHARMACEUTICAL CO LTD ..veeeeeeiereeeeneieeeee oo e [ Covn | 1,2 s .. 2.AFE ..|... ...98.3460 |... .2,900,000 |.. ... 2,887,440 O e 171 0 [0 e 5.650 |...... 5.687 ....06/27/2024 ...|....07/05/2044 ...
87612E-AK-2 ..... TARGET CORP ...vvvvivvnneiecinniieeeernnnineeeennnnneens foeeeen [ e [T .. 1.F FE ..|... . 108.7210 |... O e 188 |0 [0 6.350 |...... 6.459 ....04/21/2008 ...|....11/01/2032 ...
87612E-AU-0 ..... TARGET CORP ...eeeeeeeneeeeemnneeeeemnnneeeeemnnnneees fooe wen | eeeees [T oiiiiis .. 1.F FE ..|... . 114.4590 |... 2,861,475 |.... ... 3,255,975 0 [ (43,428) |0 [0 e 7.000 |...... 4.001 ...08/14/2012 ...|....01/15/2038 ...
878742-AS-4 ..... TECK RESOURCES LTD ... 2 s .. 2.CFE ..|... ...97.7480 |... 2,932,440 |.... ... 3,227,283 JLO R £ X - N N | I RPN | ) AN 6.000 |...... 5.267 ....06/27/2019 ...|....08/15/2040 ...
881685-AX-9 ..... TEXACO CAPITAL INC .... B .. 1.CFE ..|... . 124.5620 |... O e (9,221) |0 o0 e 8.625 |...... 5.780 ....04/22/2003 ...|....11/15/2031 ...
884903-BH-7 ..... THOMSON REUTERS CORP 1 L2.AFE .. . 101.4540 |. ..1,521,810 |. .0 .5.850 |[......4.505 ...10/31/2017 .. 04/15/2040
88579Y-AH-4 ..... 3 Co ... 1. . 1.GFE .. ...78.6210 |. . 117,932 ). .0 .3.875 |......4.098 ....06/20/2014 .. 06/15/2044
886546-AD-2 ..... TIFFANY & CO ... 1, .1.DFE .. ...94.7700 |. .. 1,895,400 |. .0 ......4.900 |......4.679 ....10/03/2016 .. 10/01/2044 ...
88732J-AY-4 ..... TIME WARNER CABLE LLC 1 .. 2.CFE ..|... ...89.5790 |... 1,791,580 |.... 0 [ (10,910) Jeeeeeeeeen0 o0 e 5.875 |...... 4.719 ...08/28/2019 ...|....11/15/2040 ...
88738T-AA-8 ..... TIMKEN CO .. 2.BFE ..|... . 103.9860 |... 1,039,860 |.... O e 7,615 |0 [0 6.875 |...... 7.921 ....11/26/2001 ...|....05/08/2028 ...
891490-AR-5 ..... CONOCOPHILL IPS CO |- 1L.EFE ... . 105.5640 |... 3,166,920 |.... 0 [ (43,354) |0 [0 e 7.800 |...... 6.096 ....12/13/2002 ...|....01/01/2027 ...
89352H-AE-9 ..... TRANSCANADA PIPELINES LTD |- 2.BFE ... . 112.7210 |... 4,779,370 |.... JLUJ U 3 I I DN PO | PN | B AN 7.250 |...... 4.850 ....03/04/2014 ...|....08/15/2038 ...
893570-BM-2 ..... TRANSCONT INENTAL GAS PIPE LINE COMPANY L . .. 2.BFE ..|... . 103.9140 |... .. O 5,254 |0 0 e 7.250 |...... 7.750 ...09/28/2001 ...|....12/01/2026 ...
902118-BS-6 ..... TYCO INTERNATIONAL FINANCE SA . 2| 2B .. ...99.0740 |... ..192,000 |.. LU R 1151 N N | I RPN | ) AN 3.900 |...... 3.648 ....03/14/2016 ...|....02/14/2026 ...
902494-AZ-6 ..... TYSON FOODS INC 2 s 2.BFE. ...95.4110 |... . .3,306,000 |.. ....3,370,69 0 [ (5,592) |0 o0 e 4.875 |...... 4.610 ...12/05/2016 ...|....08/15/2034 ...
907818-DF-2 ..... UNION PACIFIC CORP 1.6 FE . ...99.0250 |... 1,802,285 |.... .1,820,000 |.. ....2,089,406 .0 (11,819) [evvvvviiiiiinnnn0 0 e, 5.780 |...... 4.450 ....07/09/2015 ...|....07/15/2040 ...
911308-AB-0 ..... UNITED PARCEL SERVICE INC . 1.F FE . . 112.4140 |. ..1,028,588 |. ..915,000 .989,033 |.. .0 . (11,776) | .7.620 |......5.807 ....09/16/2003 .. 04/01/2030
911312-AJ-5 . UNITED PARCEL SERVICE INC . 1.F FE . . 107.2290 |. .. 4,189,437 |. .3,907,000 .4,760,277 |.. .0 .. (48,911) | .6.200 |......4.030 ...01/04/2012 .. 01/15/2038
911312-AR-7 ..... UNITED PARCEL SERVICE INC . 1.F FE . ...78.2710 |. ... 18,271 | . 100,000 102,977 |.. .0 (121 . .3.625 |......3.400 ....03/03/2015 .. 10/01/2042
913017-BA-6 ..... RTX CORP .. 2.AFE . 110.7040 |. ..2,214,080 |. .2,000,000 2,117,181 |.. .0 ..(21,008) |. .7.500 |......6.049 ...08/01/2003 .. 09/15/2029 ...
913017-BT-5 ..... RTX CORP .. 2.AFE ...86.4120 |. ...50,000 ..50,151 |.. .0 oo 4500 |......4.475 ....03/18/2014 .. 06/01/2042 ...
913110-AC-9 ..... UNITED UTILITIES PLC . 2.AFE . . 105.4880 |... . 400,000 |.. ....399,398 O e 142 0 [0 6.875 |...... 6.923 ....11/04/2004 ...|....08/15/2028 ...
91324P-CD-2 ...... UNITEDHEALTH GROUP INC .. 2 s 1.F FE . ...84.5010 |... .3,000,000 |.. 2,887,600 0 3,904 |0 0 e 4.250 |...... 4.555 ....05/23/2022 ...|....03/15/2043 ...
91529Y-AP-1 ..... UNUM GROUP 2 s 2.BFE ...79.4720 |... .1,025,000 |.. LU SR (11 I N | N RN | ) AN 4.500 |...... 4.730 ....09/19/2019 ...|....12/15/2049 ...
91913Y-AL-4 ..... VALERO ENERGY CORP B L R 2.BFE . 105.0980 |... .2,000,000 |.. 0 e (27,270) |0 [0 e 6.625 |...... 4.250 ....09/19/2019 ...|....06/15/2037 ...
920253-AF-8 ..... VALMONT INDUSTRIES INC .. 12 2.BFE ...91.0990 |... 3,643,960 |.... 4,057,072 O e (1,788) |0 o0 e 5.000 |...... 4.885 ....10/31/2017 ...|....10/01/2044 ...
92277G-AL-1 ..... VENTAS REALTY LP 12 2.AFE ...97.7490 |... 2,443,725 |.... . 2,469,636 JL I O 1811 - I ARt | B IUUPRPRRIN | ) FOU 3.850 |...... 4.424 ...05/14/2018 ...|....04/01/2027 ...
92343V-BT-0 . VERIZON COMMUNICATIONS INC 1. 2.AFE . 110.1880 |. ..2,203,760 |. .2,000,000 . 2,426,234 |.. .0 .6.550 |......4.809 ....07/06/2017 .. 09/15/2043 ...
92344G-AN-8 . VERIZON COMMUNICATIONS INC 1. 2.AFE . 113.3810 |. ..2,511,389 |. .2,215,000 2,522,332 |.. .0 .7.750 |......5.010 ...01/15/2014 .. 12/01/2030 ...
92553P-AZ-5 ..... [PARAMOUNT GLOBAL . 1, 2.CFE ...83.0590 |[. ...29,901 | ...36,000 .. 33,262 |.. .0 .4.850 |......5.870 ....12/14/2015 .. 12/15/2034 ...
92556H-AC-1 PARAMOUNT GLOBAL . 1, 2.C FE ...75.3460 |. ..2,260,380 |. .3,000,000 . 3,423,363 |.. .0 .4.950 |......4.045 ....08/12/2021 .. 05/19/2050
927804-FG-4 ..... [VIRGINIA ELECTRIC AND POWER CO 1. 2.AFE . 129.9220 |. .. 2,598,440 |. .3,032,585 |.. .0 ......8.875 |......3.991 ....01/21/2015 .. 11/15/2038 ...
928563-AF-2 ..... VMWARE LLC 1 2.BFE ...97.9090 |... 1,958,180 |.... . . ....2,104,789 0 [ (18,338) |0 [0 e 4.700 |...... 3.572 ...05/21/2020 ...|....05/15/2030 ...
928571-BD-1 ..... VODAFONE GROUP PLC ....evvvniviiinnininiiinnnneeevvnnnns foee wen | Covnnn [T o 2.BFE ...85.9340 |... . 100,000 |.. O e 94 0 [0 4.375 |...... 4.59% ....07/15/2014 ...|....02/19/2043 ...
929160-AT-6 ..... VULCAN MATERIALS CO ... 2 s 2.BFE ...98.3810 |... . .2,561,000 |.. O [ 7,442 |0 0 e 3.900 |...... 4.229 ....07/13/2018 ...|....04/01/2027 ...
929903-AM-4 ... WELLS FARGO & CO . B 2.BFE ...99.9780 |... 4,998,900 |.... 0 [ (27,520) |0 o0 e 5.500 |...... 4.580 ....05/20/2013 ...|....08/01/2035 ...
931422-AK-5 ... WALGREEN CO N L 4.A FE ...63.7180 |... 1,274,360 |.... JLO N U (-3 /()N ARt | B IUUURPRRIN | ) AU 4.400 |...... 3.731 ....01/07/2021 ...|....09/15/2042 ...
931427-AC-2 ... WALGREENS BOOTS ALLIANCE INC .. 12 4.A FE ...71.5620 |... 2,146,860 |.... JLO U (<. N | N RPN | ) A 4.800 |...... 3.930 ....03/03/2021 ...|....11/18/2044 ...
931427-AR-9 ... WALGREENS BOOTS ALLIANCE INC .. 1,2 e 4.AFE . ...63.8190 |... 1,276,380 |.... ... 2,205,555 0 [ (6,250) |eveeeeeeeeen0 o0 e 4.650 |...... 3.925 ...08/20/2020 ...|....06/01/2046 ...
94106L-AV-1 ..... WASTE MANAGEMENT INC .... 1. 1.6 FE . . 108.2070 |... ..1,401,281 |.... ....1,518,632 LU R ([0 72N N | N RPN | ) AN 6.125 |...... 4.520 ....10/05/2015 ...|....11/30/2039 ...
949746-TB-7 ..... WELLS FARGO & CO . . L 111.1710 |. ..556,967 |. 511,184 |.. .0 \eeenn7.950 |......7.462 ....02/14/2008 .. 11/15/2029 ...
950400-AC-8 ..... WELLTOWER OP LLC ... 1, ...99.5540 |.......oennnns 1,991,080 |.... .2,000,000 |. ....1,993,170 O 5,220 0 0 4.250 |...... 4.535 ...05/15/2018 ...|....04/01/2026 ...
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Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
960413-AT-9 ..... WESTLAKE CORP ... e e [ 1,2 ..2.BFE .. ...98.0310 [o..evvvrnnnnns 1,960,620 |.............. 2,000,000 [..ccceeeennnnn 1,970,383 [oovvvvvvninnnnnns 0 | 17,218 [0 0 e, 3.600 |...... 4.558 ....10/09/2018 ... |[....08/15/2026 ...
960413-AU-6 ..... WESTLAKE CORP ... e e [ e 1,2 .. 2BFE ..|... ...79.2130 |... ....2,012,805 O PO < <) T R | [ AP | B R 4.375 |...... 4.330 ....08/28/2019 ... [....11/15/2047 ...
963320-AV-8 ..... WHIRLPOOL CORP ..o e e [ e 1,2 ..2.CFE ..|... .. 77.6180 |... ....1,085,081 O [ (1,638) [0 [0 4.500 |...... 4.105 ....12/09/2019 ... |[....06/01/2046 ...
96332H-C6-2 ..... WHIRLPOOL CORP ... . |- 2.CFE ..|.. ...83.7370 |... ....852,834 LI PO 707 /) T R | I AP | B R 5.150 |...... 4.483 ....10/15/2019 ... |[....03/01/2043 ...
969133-AK-3 ..... WEYERHAEUSER CO .. .|.2BFE ..|... . 103.5320 |... ....844,312 O [ (2,628) [0 [0 7.850 |...... 7.482 ....12/06/2001 ... [....07/01/2026 ...
969457-BV-1 ..... WILLIAMS COMPANIES INC .. .. 2BFE ..|... ...97.0310 [o.eevvrennnns 2,998,258 |.... .... 3,482,633 LU PO V3% Y/ ) R | I AN | B MR 5.750 |...... 4.728 ...12/09/2019 ... |....06/24/2044 ...
96950F-AF-1 ..... WILLIAMS COMPANIES INC .. ..2BFE ..|... . 104.2260 |......ovvenees 1,042,260 |.... , .. ... 1,155,713 JLU PO (1 £515) f FUUUUUURRRRRRROR | [ AN | B MR 6.300 |...... 4.846 ....06/12/2019 ... [....04/15/2040 ...
976656-BP-2 ..... WISCONSIN ELECTRIC POWER €O ....eevvvvvvvvvvveeneneeenenefoee wee [ evveenn | weveenns .. 1.6 FE .. . 104.9760 |.............. 6,298,560 |.............. 6,000,000 |.............. 6,305,606 |.......cceeeenees 0........(80,686) [.....oeueeenen0 |0 e, 6.500 |...... 4.860 ...10/25/2010 ... [....06/01/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 973,966,021 | XXX 833,722,554 851,716,000 931,681,053 XXX XXX XXX XXX
10568N-AA-0 ... BRAVO 24NQM4 ATA = RUBS ......ccvvvvnniiiiinnnnnerviennns oo ven | s 4 s L LAFE e 2,701,327 [...96.4530 |........eunnn. 2,729,836 |....covvunnnns 2,830,224 |ooeiiiinnnnn 2,701,987 |ovvvvvvvvrennnnnd foeeenna 861 |0 [0 s 4.350 |...... 4.594 ....07/03/2024 ... |....01/26/2060 ...
36171F-AA-1 ... GCAT 23NQM4 A1 - RMBS ... 4 e | TAFE L ...92.6690 |... . 661,108 [oneeniiiinnnn 614,601 [oeviiiiiiiiiinnn0 o 184 |0 el 4.250 |...... 0.000 ....05/16/2024 ... |....05/25/2067 ...
36270C-AD-2 ..... GSMBS 24PJ6 A3 - RMBS 4 1.AFE .. ...99.8050 |. .2,084,246 .6.000 |......6.107 ....06/11/2024 .. 10/26/2054
36831C-AA-0 ... GCAT 24NQM2 A1 - RMBS 4 1AFE . . 100.5930 |. 1,101,231 .. .6.085 |......6.057 ....05/15/2024 .. 06/25/2059
45276K-AA-5 ... IMPRL 22NQM3 A1 - RMBS .. 4 1.AFE .. ...97.6900 |. .2,141,686 .2,037,866 |.. ......4.380 |...... 4.625 ... 12/13/2023 .. 05/25/2067 ...
55265K-6V-6 ..... MASTR 2004-1 519 - CMO/RVBS . 4 e | AR L ...97.6380 |.eevviiiiininnnnnn 2,307 |ooiiiiiiii 2,363 [ 2,363 [oeeeiiiiinn0 0 0 0 e 5.500 |...... 5.368 ...09/05/2012 ... |....02/25/2034 ...
55265K-X4-6 ..... MASTR 2003-11 2A8 - CMO/RVBS .. 4 e | SARM L 1.96.4370 [vvvvvvviiiiiiiinennnn 231 | 289 24T 0 e (D) 0 0 e 5.500 |...... 4.761 ....04/14/2011 ... [....12/25/2033 ...
55286L-AA-0 ... MFRA 23NQM4 A1 - CMO/RVBS ...... I PP v |4 i | 107 . 100.4870 |... ....799,665 [0 e (16) [0 0 6.105 |...... 6.078 ... 12/18/2023 ... |....12/25/2068 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 9,329,211 [ XXX 9,428,751 9,620,782 9,330,893 XXX XXX 322,333 XXX XXX
065403-BF-3 ..... BANK 2019-BNK17 AS - CMBS 4. 1A Z L .. 908,438 |...93.7400 |... .1,000,000 |.. ...931,830 [oooiiiiiiiiiinnnl0 e 13,610 [0 0 3.976 |...... 5.834 . 39,760 |....03/27/2023 ... |....04/17/2082 ...
643821-AA-9 ..... USRE 2021-1 A1 - CMBS ...... . 14 ... L 1FFE ... .. 894,169 [...92.2040 |... .1,030,000 |.. L041,519 [0 ) 44683 [0 0 1.910 |...... 7.098 . 19,673 |....12/06/2023 ... |....10/20/2061 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,802,606 [ XXX 1,888,028 2,030,000 1,873,349 XXX XXX 59,433 XXX XXX
04016N-AR-4 ..... ARES XLIV 3R1 - CDO ... .. 1.CFE ..|... 2,974,500 |. 100.4066 |... 3,012,199 |.... .3,000,000 |.. 2,978,292 |..oooeeeieeennn 0 [ 3851 0 0 6.568 |...... 6.793 .. 220,405 |....12/07/2023 ... |....04/17/2034 ...
06759U-AQ-6 ..... BABSN 222R BR - CDO ... .. 1.CFE ..|... 2,000,000 |. 100.5217 |... 2,010,434 |.... .2,000,000 |.. 2,000,000 [.eeeennniennn0 Jovveiiiiiil0 o0 0 e 6.356 |...... 6.445 ...07/02/2024 ... |....07/15/2039 ...
09606B-AG-9 ..... BSTRM 241 A2 - ABS .... .. 1.FFE ..|... . 100.2660 |......evvvvnnnnn 411,001 |l 410,000 ... 410,000 [0 0 [0 0 e, 5.408 |...... 5.408 ...10/28/2024 ... |....11/15/2064 ...
102104-AA-4 ..... CLDCD 241 A2 - ABS .... .. 1.FFE ..|... ...99.8240 |... . e 2,435,000 [nnninnnnnnnn 2,435,000 foeeeiiiiiiiiennn0 ool 0 [0 5.781 |...... 5.781 ....11/22/2024 ... |....11/22/2049 ...
12530M-AE-5 ..... SORT 2021-1 A1 - ABS . .. 1.EFE ..|... . ...94.8570 |... 2,236,910 |.... 2,210,586 |...oevvvvvvnennnn foeeeennn 113,392 |0 o0 s 1.530 |...... 7.059 ....12/06/2023 ... |[....03/15/2061 ...
14318R-AE-8 ..... CGMS 231 B - CDO .. 1.CFE ..|... .. 2,000,000 . 100.6435 |... 2,012,870 |.... 2,000,000 [.eeeenniinnnn0 Jovveiiiiiil0 o0 0 e 7.217 |l 7.288 ...04/21/2023 ... |....07/20/2035 ...
44148J-AH-2 HWIRE 241 A2 - ABS .... .. 1.FFE ..|... ...1,462,225 [. 101.1360 |... 1,466,472 |.... 1,462,142 |0 ot (83) o0 [0 e 5.893 |...... 5.834 ....06/06/2024 ... |[....06/22/2064 ...
55817A-BC-7 ..... [MDPK XXXII BR2 - CDO . 1B FE .. 2,000,000 |. 100.6118 |. ..2,012,236 |. .2,000,000 |.. .6.382 |......6.442 ....07/24/2024 .. 07/22/2037
550922-AC-3 ......[MAGNE XXXVI B - CDO .1.CFE .. 2,000,000 |. 100.6808 |. ..2,013,616 |. .2,000,000 |.. .7.082 |......7.154 ...04/27/2023 .. 04/22/2036
75009G-AE-7 ..... [RAD 25 B - CDO ...... .1.CFE .. 3,840,000 |. 100.3163 |. .. 3,852,145 |. .3,840,000 |.. 7421 |......7.220 ....05/16/2024 .. 07/20/2037
76134K-AA-2 ..... VDCR 2023-1 A2A - ABS 1.6 FE .. ...98.4950 |. ..1,969,900 |. .2,000,000 .1,853,854 |.. .5.000 |......7.365 ...09/15/2023 .. 09/15/2048 ...
85236K-AK-8 ... SIDC 233 A2 - ABS .. 1.6 FE .. . 100.9500 |. ..139,000 138,715 |.. ......5.900 |......5.916 ....06/20/2024 .. 10/26/2048 ...
85236K-AN-4 ..... SIDC 241 A2 - ABS .. 1.6 FE ..|... . 101.6990 |... .2,700,000 |.. 2,733,535 [0 e (205) [0 0 5.900 |...... 4.290 ....07/17/2024 ...|....03/25/2049 ...
883310-AN-4 ... THAYR 1R AAR - CDO .... .. 1.CFE ..|... . 100.0622 |... .3,000,000 |.. 2,954,680 [0 e 6,205 [0 0 5.919 |...... 6.726 ....12/07/2023 ... |....04/20/2034 ...
91823A-BC-4 ..... VBTEL 2024-1 C2 - ABS .. 1.FFE ..|... , . 100.2670 |... . 1,455,000 |.. w1 444,007 [0 85 0 0 5.590 |...... 0.000 ....05/08/2024 ... |[....06/15/2064 ...
92212K-AB-2 ..... VDC 2020-1 A2 ~ ABS ......eevvvvvvvuvnnnnniininiiniinnnnns L1GFE L 1,166,316 |...97.6700 |.............. 1,240,409 |.............. 1,270,000 |.............. 1,227,359 |oooeeeeeeeennnn0 [ 57,282 0 v 0 [ 1.645 |...... 6.616 ...12/06/2023 ... |....09/15/2045 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 31,462,318 | XXX 32,015,939 32,057,192 31,688,170 0 214,677 0 0 XXX XXX XXX 360,424 1,228,079 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,016,560,156 | XXX 877,085,272 895,423,974 974,573,464 0 (4,607,991) 0 0 XXX XXX XXX 13,143,955 48,478,707 XXX XXX
38143V-AA-7 ..... |GOLDMAN SACHS CAPITAL | .ueeeeiiiiiiiiiiiiiiiiiiiiiiinses | ...... | ....... |1 ........... 2.0FE .|, 648,126 |. 104.5800 |................. 679,770 |.....evvnennens 650,000 [................. 648,765 |.......oeeveeeees (V1 P 88 ...l [ PP 0 |..... 6.345 |...... 6371 FA ... | 15,581 [...oeeeeeeeeees 41,243 |....07/16/2007 ... [....02/15/2034 ...
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553086-AC-3 ..... TRAVELERS COMPANIES INC .....ovvvvvvenniveiivnnnnnnneinnnsfone von | oeeeens | s L2AFE L 661,053 |. 104.9850 |........oeeeees 703,400 |...ooniiiiinnnnn 670,000 |..eeevunnnnnnns 667,841 |..oovvvnnniinnns U I 628 |..ooiiiiinnnnns [ 0 )...... 7.625 |...... 7749 [ oo v, 2,211 | 51,088 |....11/04/2004 ...|....12/15/2027 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 1,309,179 | XXX 1,383,170 1,320,000 1,316,606 0 716 0 0] XXX XXX XXX 17,851 92,330 XXX XXX
1309999999. Total - Hybrid Securities 1,309,179 | XXX 1,383,170 1,320,000 1,316,606 0 716 0 0 XXX XXX XXX 17,851 92,330 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 1,019,716,196 [ XXX 875,213,123 896,406,000 976,468,701 0 (4,906,937) 0 0 XXX XXX XXX 13,222,350 48,980,028 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 10,981,324 [ XXX 10,885,544 11,069,766 10,848,611 0 (4,694) 0 0 [ XXX XXX XXX 47,154 402,130 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,802,606 [ XXX 1,888,028 2,030,000 1,873,349 0 58,142 0 0] XXX XXX XXX 3,914 59,433 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 31,462,318 | XXX 32,015,939 32,057,192 31,688,170 0 214,677 0 0 [ XXX XXX XXX 360,424 1,228,079 XXX XXX
2459999999. Total - SVO Identified Funds of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,063,912,444 | XXX 920,002,633 941,562,958 1,020,878,832 0 (4,638,812) 0 0 XXX XXX XXX 13,633,842 50,669,671 XXX XXX

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

Number
1A 1AL 25,742,063 1B ..$.............. 5,051,741 1C..$.. DS, 26,596,641 1E.$............. 46,801,392 1F ..$......... 155,665,336 1G ..$........... 154,686,940
1B  2A.$..... 178,469,929 2B .$........... 310,562,384 2C..$ ... .
1C 3A..8 ... 6,846,683 3B .. ..499,067 3C..$... ....4,501,483
1D 4A.8 .. .7,729,460 4B .. 4C .8 ....688,331
1E 5A..$ .. .2,021,798 5B .. 5C..$... 975,753
1F 6..... $... .0
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Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-

Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
40417L-20-5 ... [HC GOVERNMENT REALTY TRUST INC ....ooooeees [ evvevnnnnns | evveees o0, 24,000..000 |...........25.00 |....... 0.000 |... 600,000 |...... 25.000 .... 600,000 |.... 600,000 .. 10,500 |.... .... 21,000 ...0[.. 1.G PL ..|..08/06/2020 ..
90278II-30-3 ... [UIRC-GSA INTERNATIONAL, LLC ....ccvvvvvivnne | unneennnnns 500.000 |....... 1,000.00]....... 0.000 ... 420,000 |..... 840.000 420,000 .... 487,645 .... 39,760 ...0].. 1.F PL ..]..03/10/2020 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 1,020,000 XXX 1,020,000 1,087,645 10,500 60,760 0 0 0 0 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 1,020,000 XXX 1,020,000 1,087,645 10,500 60,760 0 0 0 0 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 of XXX XXX

4509999999 - Total Preferred Stocks 1,020,00 XXX 1,020,000 1,087, 64! 10,500 60,760 0 0 0
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A .0 1B.. L5 D8 e 0 TE.$ e 0 1F.$ e 420,000 1G..$ ..o 600,000
1B 0 2B.. .$
1C ...0 3B.. L5
1D ....0 4B.. WS
1E 0 5B.. 5.
1F .0
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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 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
451100-10-1 ... | ICAHN ENTERPRISES UNT 121 ... (119) .. 09/27/2023 ..
501921-10-0 ... [THE LTV CORPORATION .. 2 2 .0 .. 10/14/1993 ..
880349-10-5 ... [ TENNECO CL A ORD i | e 342,000 | 5,930 [......... 17.340 [..ccunnnnnnnnnees 5,930 ... (906) .. 01/18/2000 ..
5019999999. Subtotal - Common Stock -
Publicly Traded 6,054 XXX 6,054 4,278 0 49 (1,026)f 0 (1,026) 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 6,054 XXX 6,054 4,278 0 49 (1,026) 0 (1,026) 0 XXX
01850M-10-1 ... [AB HIGH INCOME A oo [ v 6,033.041 [c.evvveiiiiiiiiiinnns 42,231 ... 42,231 ....0[.. 11/04/2011 ..
453320-10-3 ....[ AMERICAN FUNDS INC A . . 85,878 |.. .85,878 |... .0].. 12/31/2002 ..
56062F-47-5 ... |NYLI:CNDRM EMD A 45,267 ....45,267 ....0|.. 04/24/2017 ..
723698-10-9 ... [PIONEER HIGH YLD A . 56,177 ....56,177 0. 12/2772006 ] eeennn e
880208-10-3 ... [ TEMPLETON GL BOND A PP D PPN 3,928.739 |...ooeieiiiiiiin 25,498 ....25,498 ...0]..01/13/2010 ..{|...... ......
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 255,051 XXX 255,051 280,420 271 17,520 (17,027), 0 (17,027) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 255,051 XXX 255,051 280,420 271 17,520 (17,027) 0 (17,027) 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 XXX XXX
27829C-10-5 ....[EATON VANCE TX-MG GL B-W ........eevvmmmmmmmnnnnnnnnnnnn [ emmmmmnnnnn fevmeeenfos 7,550.000 63,571 |........... 8.420 ....63,571 151,000 |oeveeiiiiiiiiin 0 i 5,830 [ 0 e 4,908 .0, 10/05/2016 ..|...ee weeenn
27829F-10-8 ... [EATON VANCE TXMGDGLDVEIN ........oooovvvrrrnnnnnnnnnnnns fuvnnnnnnnns [evveenncfooiiiii 1,705.000 13,930 |.......... 8.170 ....13,930 ...0].. 06/14/2023 ..{...... ......
5729999999. Subtotal - Common Stocks - Closed-End Funds - Designations Not
Assigned by the SVO 77,501 XXX 77,501 176,755 0 7,121 5,675 0 5,675 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 77,501 XXX 77,501 176,755 0 7,121 5,675 0 5,675 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

338,606

338,606

461,453

(12

o

,378),

(12,378)

5999999999 - Total Preferred and Common Stocks

1,358,606

1,358,606

1,549,008

(12

o

,378))

(12,378)

Line

coooo
w
w

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
143321-KZ-9 ......... CARMEL IND WTRWKS REV .|-...07/19/2024 ... |Stifel Nicolaus & Co. ....... 385,000 |.. 385,000 |..
19648F-RZ-9 ......... COLORADO HEALTH FACS AUTH REV ... . |--..03/07/2024 ... |WELLS FARGO SECURITIES LLC .. o 1,712,920 |.. .... 2,000,000 |..
34446A-CA-4 ......... FOND DU LAC COUNTY i iuuueiiiiiutti i isittti st et eitti s s st teaie s e s s esas s ssseeseissssesasnnsssssnnsnnnsssssnnsnnsssee |nneeeeensnnnnnes ...10/24/2024 ... [SAMUEL A RAMIREZ & COMPANY INC ..iuuuiiiiiiiuunnniiiiiuunniesiiiuuisieseiiuuaneeseessinssesesennansessesnnnnsesssssnns |sosnnnnsesnesnnnnsesressnnnseeeress |onnnseeseessnnneesreennns 670,000 f.oiiiiiiiiiiiiiiiiinnnns 670,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,055,000
05571A-AY-1 . ..|BPCE SA ... C ....06/04/2024 ... |MORGAN STANLEY CO ... . 2,000,000
06406Y-AB-8 . ..|BANK OF NEW YORK MELLON CORP ...07/16/2024 ...|JP Morgan Securities Inc. .. . 2,935,000
06759U-A0-6 ......... BABSN 222R BR - CDO ....07/02/2024 ... |BARCLAYS CAPITAL INC FIXED INC . . .... 2,000,000 |..
073952-AB-9 ......... BEACON FUNDING TRUST . . |--..10/29/2024 ... | Various ..2,930,324 |.. .... 2,925,000 |..
09606B-AG-9 ......... BSTRM 241 A2 - ABS ... .|-...10/28/2024 ... | BARCLAYS CAPITAL INC FIXED INC . ....410,000 |.. 410,000 ..
102104-AA-4 ......... CLDCD 241 A2 - ABS ... 11/22/2024 ... | GUGGENHE IM .... 2,435,000 |.. .... 2,435,000 |..
10568N-AA-0 . ..| BRAVO 24NQM4 A1A - RMBS 07/03/2024 ... | BARCLAYS CAPITAL INC FIXED INC . . 2,863,370 . 3,000,000
110122-EJ-3 . ..| BRISTOL-MYERS SQUIBB CO ... 10/24/2024 ... |BARCLAYS CAPITAL INC FIXED INC . . 1,834,884 . 1,800,000
14040H-DF-9 . ..[CAPITAL ONE FINANCIAL CORP .. 01/31/2024 ... |Various ............. . 1,009,716 . 1,000,000
15189Y-AD-8 ......... CENTERPOINT ENERGY RESOURCES CORP .. veer|e.11/12/2024 ... [DAIWA SECURITIES .. .... 1,058,550 |.. .... 1,000,000 |..
350930-AE-3 ......... FOUNDRY JV HOLDCO LLC ... ..|....05/08/2024 ... [SG AMERICAS SECURITIES, LLC .. .... 3,031,770 |.. .... 3,000,000 |..
36171F-AA-1 ......... GCAT 23NQM4 A1 - RUBS .. .|-...05/16/2024 ... |BANC/AMERICA SECS
36270C-AD-2 ......... GSMBS 24PJ6 A3 - CMO/RMBS ... .|-...06/11/2024 ... | GOLDMAN, SACHS & CO. ..............
36831C-AA-0 ......... GCAT 24NQM2 A1 - RVBS .|--..05/15/2024 ... | BARCLAYS CAPITAL INC FIXED INC .
422185-AL-2 ......... HEALTH CARE SERVICE CORP MUT LEG RES CO .. .|-...06/05/2024 ... | JP Morgan Securities Inc. ....... .. ..
441480-AH-2 ......... HWIRE 241 A2 - ABS .|--..06/06/2024 ... |BARCLAYS CAPITAL INC FIXED INC . ... 1,462,225 |.. .... 1,450,000 |..
46647P-ES-1 JPMORGAN CHASE & CO 1172172024 [ JP Morgan Securities INC. ..ivivveeeiiiiiiiiiiiiiiiiii e e srranas | eens o 2,500,000 |.. .... 2,500,000 |..
55817A-BC-7 . .| MDPK XXX11 BR2 - CDO ... ....07/24/2024 ... |NOMURA SECURITIES INTL., FIXED | . . 2,000,000 . 2,000,000
57284P-AD-3 MARSHFIELD CLINIC HEALTH SYSTEM INC .. .|-...06/27/2024 ... |BARCLAYS CAPITAL INC FIXED INC .... ... 3,902,313 |.. .... 3,890,000 |..
575634-AT-7 ......... MASSACHUSETTS ELECTRIC CO ... . |--..12/18/2024 ... [MORGAN STANLEY CO .... 2,368,610 |.. .... 2,999,000 |..
59156R-BG-2 ......... METLIFE INC .|-...10/24/2024 ... | CITIGROUP GLOBAL MARKETS INC. ... 1,699,290 |.. .... 1,800,000 |..
61747Y-FR-1 MORGAN STANLEY ...04/17/2024 ... MORGAN STANLEY CO ... .... 1,150,000 |.. .... 1,150,000 |..
677050-AV-8 . ..| 0GLETHORPE POWER CORP 06/18/2024 ... |Various . 3,021,237 . 3,000,000
75009G-AE-7 ......... RAD 25 B - CDO ....05/16/2024 ... |NOMURA SECURITIES INTL., FIXED I ... .... 3,840,000 |.. .... 3,840,000 |..
76209P-AD-5 ......... RGA GLOBAL FUNDING ... .|....01/08/2024 ... |WELLS FARGO SECURITIES LLC ....961,130 |..
85236K-AK-8 ......... SIDC 233 A2 - ABS .|--..06/20/2024 ... [BNP Paribas ... 138,712 |.. .
85236K-AN-4 ......... SIDC 241 A2 - ABS ...07/17/2024 ... |Various ... 2,733,790 |.. .. ..7,53
874060-BL-9 . .| TAKEDA PHARMACEUTICAL CO LTD ....06/27/2024 ... |BANC/AMERICA SECS ... . 2,887,269 . 2,900,000 .0
91823A-BC-4 . .. | VBTEL 241 C2 - ABS ... ...05/08/2024 ... [BARCLAYS CAPITAL INC FIXED INC . ..1,443,922 . 1,455,000 .0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 58,289,002 58,997,571 162,502
2509999997. Total - Bonds - Part 3 61,056,922 62,052,571 187,391
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 61,056,922 62,052,571 187,391
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 61,056,922 XXX 187,391
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SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
362028-32-6 .. | G2 001716 - RMBS .... ..04/01/2024 . [Paydown ... .5 0. 0 L0 0. ..05/20/2024 .
36202C-6J-7 .. | G2 002673 - RMBS . ..12/01/2024 . [Paydown . .0 0 0 .0 ..11/20/2028 .
36202C-CE-1 .. | G2 001869 - RMBS . ..03/20/2024 . [Paydown . .0 0 0 .0 ..09/20/2024 .
36202C-EM-1 .. | G2 001940 - RMBS . ..09/01/2024 . [Paydown . .0 0 0 .0 ..01/20/2025 .
36202C-HH-9 ...| G2 002032 - RWBS .... ..04/22/2024 . [Paydown ... 0. 0 L0 .0 . ..07/20/2025 .
36202D-5F-4 ...| G2 003546 - RWBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..04/20/2034 .
36204Q-G3-8 .. | GN 376518 - RMBS ... ..04/15/2024 . [ Paydown ... 0. 0 L0 .0 . ..05/15/2024 .
36205K-JU-7 .. | GN 392775 - RMBS ......cooeeiiiiiiiiiii [ ..11/15/2024 . [ Paydown ... 0. 0 L0 .0 . .. 12/15/2024 .
36207R-3A-1 .. | GN 440093 - RMBS .......cooeeeeiieneiiiiiineneeenns [ | 12/01/2024 . | Paydown .... 0. 0 L0 .0 . ..02/15/2027 .
383730-2D-2 ...|GNR 2003-046 HB - CMO/RMBS P ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..06/20/2033 .
38373V-AJ-9 .. |GNR 0259 CB - CMO/RMBS .............cooeeereeeeins [ oeeens ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..08/20/2032 .
383731-W6-1 .. |GNR 0232D WB - CMO/RMBS .........cooeeeeeeeeennns [ oenens ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..05/20/2032 .
38373Y-2H-6 .. |GNR 037B TJ - CMO/RMBS .. ..12/01/2024 . [Paydown . .0 0 0 .0 ..01/16/2033 .
383742-DY-6 .. | GNR 2007-079 BM - CMO/RWBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..08/20/2037 .
383742-M3-4 ...| GNR 2008-034 PG - CMO/RMBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..04/20/2038 .
38374B-DD-2 ...|GNR 0362A AE - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..07/20/2033 .
38374B-E9-0 .. | GNR 2003-70 MD - CMO/RWBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..07/20/2033 .
38374D-PQ-6 ...| GNR 2008-002 MD - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..01/16/2038 .
38374D-TL-3 .. | GNR 2008-027 JD - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..08/20/2037 .
38374F-3T-9 .. | GNR 2004-026 ED - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..04/16/2034 .
38374F-6X-7 .. | GNR 2004-030 UD - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..04/20/2034 .
38374F-HC-1 .. | GNR 2004-016 EC - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..02/20/2034 .
38374F-HH-0 .. | GNR 2004-016 GC - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..02/20/2034 .
38374G-SA-1 .. | GNR 2004-037 B - CMO/RWBS . ..12/01/2024 . [Paydown . .0 L0 0 .0 ..04/17/2034 .
38374H-6)-7 .. | GNR 2004-069 GC - CMO/RMBS ..12/01/2024 . [Paydown . .0 L0 0 .0 ..04/20/2034 .
38374J-YA-8 .. | GNR 2004-086 C - CMO/RWBS . ..12/01/2024 . [Paydown . .0 0 0 .0 ..10/20/2034 .
38374K-2D-4 ...| GNR 2005-033 AY - CMO/RMBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..04/16/2035 .
38374K-RU-9 ...| GNR 2005-003 0OC - CMO/RMBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..01/20/2035 .
38374K-UY-7 .. | GNR 2005-013 PE - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..02/20/2035 .
38374L-XL-0 .. | GNR 2005-051 DC - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..07/20/2035 .
38374M-U9-8 .. | GNR 2006-017 TW - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..04/20/2036 .
38374M-W4-7 .. | GNR 2006-017 QB - CMO/RWBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..04/20/2036 .
38374M-WR-6 .. | GNR 2006-001 LE - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..06/20/2035 .
38374N-XV-4 .. | GNR 2006-057 NIl - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..10/20/2036 .
38374T-AG-9 .. | GNR 2009-010 PH - CMO/RMBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..02/20/2039 .
38375D-E6-1 .. | GNR 2008-094 CY - CMO/RMBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..12/20/2038 .
38375D-KN-7 .. | GNR 2008-058 PE - CMO/RMBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..07/16/2038 .
38375J-5E-1 .. | GNR 2007-024 LB - CMO/RMBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..05/16/2037 .
38375L-NL-0 .. | GNR 2007-056 PE - CMO/RMBS ..12/01/2024 . [Paydown . .0 0 0 .0 ..10/20/2037 .
38375L-P7-9 .. | GNR 2007-070 PE - CMO/RWBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..11/20/2037 .
38375P-CH-2 ...| GNR 2008-001 LB - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..01/20/2038 .
38375P-LP-4 ...| GNR 2008-009 PE - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..02/20/2038 .
38375P-SY-8 .. | GNR 2008-013 HG - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..11/20/2037 .
38375X-DJ-0 .. | GNR 2008-047 P - CMO/RWBS .... ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..06/16/2038 .
38375X-QU-1 .. | GNR 2008-069 EP - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. 0 L0 .0 . ..08/20/2038 .
38376J-LF-9 .. | GNR 2009-104 NC - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0 0 L0 .0 . ..11/20/2039 .
38376P-4G-2 .. | GNR 2009-127 PB - CMO/RMBS ... ..12/01/2024 . [ Paydown ... 0. 0 L0 .0 . ..12/20/2039 .
911760-L0-7 .. | VENDE 1998-2 G - RMBS ...... ..12/01/2024 . [Paydown . .0 0 0 .0 ..06/15/2028 .
911760-LY-0 .. | VENDE 1998-3 E - CMO/RMBS ... ..12/01/2024 . | Paydown ... .0, 0 Ol 0. ..03/15/2029 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
0109999999. Subtotal - Bonds - U.S. Governments 94,405 94,405 104,207 0 (5,030) 0 (5,030 0 94,405 0 0 0 2,826 XXX
648516-3F-7 .. |NEW ROCHELLE N Y ..o | ....... |..03/15/2024 .|Maturity @ 100.00 ...... | ................................. 100,000 |............. 100,000 [............ 101,375 | O e [V [\ PP [V [ [ 100,000 |................ [\ 0 ..03/15/2024 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 100,000 100,000 101,375 0 0 0 0 0 100,000 0 0 XXX
051249-G0-7 .. | AUGUSTA GA WTR & SEW REV ....eevvvvnnnnnininnnnnn [ eeeens ..07/08/2024 . [PNC CAPITAL MKTS ..ovvvvs |ovvriniiiiiiiiiinnns ..10/01/2032 .
051249-HE-3 ...| AUGUSTA GA WTR & SEW REV .....vvvvvvvvnnnnnnnnnnn [ eeeeens ..06/20/2024 . PNC CAPITAL MKTS .... ..10/01/2026 .
313373-PK-8 .. |FHR 1652 PL — CMO/RUBS .......coovvvvverreneinenns e ..01/16/2024 . [ Paydown ..01/15/2024 .
31350H-JE-5 ...|FNR 9455 H = CMO/RMBS ......ccceeeieiieieeeeeee [ oo ..03/01/2024 . [Paydown ... ..03/25/2024 .
31359H-08-0 ...|FNR G946 PY - CMO/RVBS .. ..04/01/2024 . [Paydown ... ..05/17/2024 .
3136AA-3V-5 .. | FNR 2012-149 KB - CMO/RMBS ..12/01/2024 . [Paydown ... ..01/25/2043 .
3137A7-H2-9 .. | FHR 3800 HE - CMO/RMBS .. ..11/15/2024 . [Paydown . ..01/15/2040 .
3138ON-EZ-4 .. | FN 630252 - RMBS .... ..12/01/2024 . [Paydown . ..03/01/2032 .
31392C-CN-2 ...|FNR 0222A GQ - CMO/RMBS . ..12/01/2024 . [Paydown . ..04/25/2032 .
31392C-CS-1 ...|FNR 0222A GC - CMO/RMBS . ..12/01/2024 . [Paydown ... ..04/25/2032 .
31392E-JK-7 .. |FNR 0253E EL - CMO/RWBS . ..12/01/2024 . [Paydown ... ..09/25/2032 .
31392J-6V-6 .. |FNR 0323D CH - CMO/RMBS . ..12/01/2024 . [Paydown ... ..04/25/2033 .
31392J-Uli-7 ...|FNR 0318D TB - CMO/RMBS ... ..12/01/2024 . [Paydown ... ..04/25/2032 .
31392U-BG-8 .. |FHR 25058 D - CMO/RMBS ..12/01/2024 . [Paydown ... ..09/15/2032 .
313020-L0-1 .. | FHR 2515E HC - CMO/RMBS .... ..12/01/2024 . [Paydown ... ..10/15/2032 .
31392X-XT-0 .. |FHR 25248 HC - CMO/RMBS ... ..12/01/2024 . [Paydown ... ..11/15/2032 .
31393B-D6-9 ...|FNR 0341E PN - CMO/RMBS . ..12/01/2024 . [Paydown ... ..05/25/2033 .
31393E-GM-5 .. |FNR 0371A HD - CMO/RMBS . ..12/01/2024 . [Paydown . ..08/25/2033 .
31393F-MH-6 .. |FHR 25238 AP - CMO/RMBS . ..12/01/2024 . [Paydown . ..11/15/2032 .
31393F-PW-0 .. |FHR 2544D KE - CMO/RMBS . ..12/01/2024 . [Paydown . .. 12/15/2032 .
31393F-ZW-9 .. |FHR 2531B PM - CMO/RMBS . ..12/01/2024 . [Paydown ... .. 12/15/2032 .
31393G-XD-1 .. | FHR 2541A BL - CMO/RWBS . ..12/01/2024 . [Paydown ... .. 12/15/2032 .
31393J-3Z-9 ...|FHR 2554C MN - CMO/RMBS .........eevmmmmmmmnnnnnns|veeens .12/01/2024 . [Paydown ... ..01/15/2033 .
31393L-FT-5 .. |FHR 2564D AC - CMO/RMBS .......ccceiiiiiiiiiiii [ eeees ..12/01/2024 . [Paydown ... ..02/15/2033 .
313930-XY-3 ...|FHR 2610 VB - CMO/RMBS .........eevmmmmmmmnnnnnnns| eeeens ..07/01/2024 . [Paydown ... ..07/15/2024 .
31393T-L6-1 .. | FNR 2003-109 YB - CMO/RMBS ...........cceeeeeees [ oeeeinn ..12/01/2024 . [Paydown ... ..11/25/2033 .
31393U-JE-4 ...|FNR 2003-127 EG - CMO/RMBS ...........cooeeeeess [ oo ..12/01/2024 . [Paydown ... ..12/25/2033 .
31393X-5K-9 ...|FNR 2004-36 CB - CMO/RMBS ........ccovveeeeeieins [ oo .12/01/2024 . [Paydown ... ..05/25/2034 .
31393X-SN-8 ...| FNR 2004-25 UC - CMO/RMBS . ..12/01/2024 . [Paydown . ..04/25/2034 .
31394A-WK-8 .. |FNR 2004-60 AC - CMO/RMBS . ..12/01/2024 . [Paydown . ..04/25/2034 .
31394B-RI-8 .. |FNR 2004-92 TB - CMO/RMBS . ..12/01/2024 . [Paydown . .. 12/25/2034 .
31394C-BZ-4 ...|FNR 053A CU - CMO/RWBS .. ..12/01/2024 . [Paydown . ..02/25/2035 .
31394D-A7-5 ...|FNR 2005-48 TD - CMO/RMBS . ..12/01/2024 . [Paydown . ..06/25/2035 .
31394D-SU-5 ...|FNR 2005-38 TC = CMO/RMBS .......cooeeeeeeeeennns [ oo .12/01/2024 . [Paydown ... ..05/25/2035 .
31394E-4D-7 ...|FNR 2005-68 BE - CMO/RMBS .........covvvvvvveeenc]|onenns ..12/01/2024 . [Paydown ... ..08/25/2035 .
31394E-W3-8 .. |FNR 2005-70 KC - CMO/RMBS ...........cooeveeeenis | oeeens ..12/01/2024 . [Paydown ... ..08/25/2035 .
31394E-X6-0 .. |FNR 2005-70 KP — CMO/RMBS .........ooovveeenennis|oeeeins ..12/01/2024 . [Paydown ... ..06/25/2035 .
31394K-R8-9 ...|FHR 2696 DG - CMO/RMBS .........covvvvvrrrrneennnn|veeens ..12/01/2024 . [Paydown ... ..10/15/2033 .
31394P-VY-6 .. |FHR 2743 PH = CMO/RMBS ... [ oo e 12/01/2024 . | Paydown .... ..02/15/2034 .
31394U-86-0 ...|FNR 2005-110 GL - CMO/RMBS ..12/01/2024 . [Paydown . ..12/25/2035 .
31304V-EP-1 .. | FNR 2005-122 PY - CMO/RMBS ..12/01/2024 . [Paydown . ..01/25/2036 .
31394V-R-2 ...|FNR 2005-120 PB - CMO/RMBS ..12/01/2024 . [Paydown . ..01/25/2036 .
31394Y-H9-8 ...|FHR 2793 PE - CMO/RWBS .. ..12/01/2024 . [Paydown . ..05/15/2034 .
31396T-M9-2 ...|FHR 2963 DE - CMO/RWBS .. ..12/01/2024 . [Paydown . ..04/15/2035 .
31396F-WU-3 .. |FHR 3081 CQ - CMO/RMBS .....oooveeeeeeeeeeeeeeee [ | 12/01/2024 . | Paydown .... ..12/15/2035 .
31396J-2C-8 ...|FHR 3126 CY - CMO/RMBS .........covvvvvvvvereeneeifoneens ..12/01/2024 . | Paydown ....oevvvvvvvveeeenieeeeennieneeneeeeenns Jeveeeeeeeenns 1,367 fovvvviiinnnnnnn 1,367 [ 1,401 o 0 O e (8D O e (89 e 0 1,367 e 0 e O e O ..03/15/2036 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

¢vid

1 2 7 8 9 Change In Book/Adjusted Carrying Value 16 20 21
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31396L-3T-5 .. | FNR 2006-114 HE - CMO/RMBS .. .| Paydown ... 0. 0 L0 ..12/25/2036 .
31396P-FP-1 .. | FNR 2006-124 B - CMO/RWBS . .| Paydoun . .0 0 0 ..01/25/2037 .
31396R-2H-9 ...|FHR 3152 LB - CMO/RWBS .. .| Paydown . .0 0 0 ..05/15/2026 .
313961-QN-9 ...|FNR 2007-72 B - CMO/RMBS .| Paydoun . .0 0 0 ..07/25/2037 .
31396-QT-6 .. |FNR 2007-72 DB - CMO/RWBS .... .| Paydown ... 0. 0 L0 ..07/25/2037 .
313961-Y8-3 .. |FNR 2007-76 EB - CMO/RMBS . .| Paydoun ... 0. 0 L0 ..08/25/2037 .
31397B-20-0 .. |FHR 3213 PE - CMO/RWBS .| Paydown ... 0. 0 L0 ..09/15/2036 .
31397E-QH-1 .. | FHR 3270 AT - CMO/RMBS .| Paydoun ... 0. 0 L0 ..01/15/2037 .
31397J-LW-2 .. |FHR 3348 HT - CMO/RWBS .| Paydown ... 0. 0 L0 ..07/15/2037 .
31397J-VU-5 ...|FHR 3349 MY - CMO/RWBS .| Paydoun ... 0. 0 L0 ..07/15/2037 .
31397L-3R-8 .. | FNR 2008-61 MC - CMO/RVBS . .| Paydown ... 0. 0. L0 ..07/25/2038 .
31397N-00-1 ...| FNR 2009-25 PG - CMO/RMBS .... .| Paydoun ... 0. 0 L0 ..04/25/2039 .
31398G-QW-2 .. | FNR 2009-111 CY - CMO/RMBS .| Paydown . .0 0 0 ..03/25/2038 .
31404B-0G-0 .. | FN 763755 - RWBS .... .| Paydoun .. . .0 0 0 ..02/01/2034 .
349298-00-5 ...|FORT WAYNE IND SEW WKS IMPT REV .| PNC CAPITAL VKTS . .100,000 |.. .0 0 0 ..08/01/2031 .
736754-LT-7 .. | PORTLAND ORE WTR SYS REV .|Call @ 100.00 50,000 0. 0 L0 ..10/01/2028 .
816434-CF-9 .. | SELLERSBURG IND WTRWKS REV ... .| PNC CAPITAL MKTS 25,000 0. 0 L0 ..07/01/2031 .
914046-XZ-5 .. |UNIVERSITY ALASKA UNIV REVS . . .| PNC CAPITAL MKTS .... 100,000 0. 0 L0 ..10/01/2035 .
956696-C8-1 .. |WEST VIRGINIA ST WTR DEV AUTH WTR DEV RE ... .| PNC CAPITAL MKTS .... 100,000 0. 0 L0 ..07/01/2033 .
956725-EJ-0 .. |WEST VIRGINIA WTR DEV AUTH INFRASTRUCTLR ... .| PNC CAPITAL MKTS . .... 150,000 0. L0 ... L0 ..10/01/2033 .
958638-QK-7 .. | WESTERN MICH UNIV REVS .......ccovvvvveieinene..s .| Maturity @ 100.00 ... |oeeeeeeeeeeeeeeeeeees e 30,000 founiinnneeens 30,000 0 0 0 , .. 11/15/2024 .
0909999999. Subtotal - Bonds - U.S. Special Revenu 774,323 775,995 0 0 0 23,791 XXX
012725-AD-9 .. | ALBEMARLE CORP . .|PNC CAPITAL MKTS .. 1,075,000 1,229,381 0. L0 L0 ..12/01/2044 .
023135-AN-6 .. | AMAZON.COM INC . .|Maturity @ 100.00 0. 0. . L0 ..12/05/2024 .
023576-AA-9 .. | AMERANT BANCORP INC ... .| PNC CAPITAL MKTS . 0. L0 ..1 000,000 |.... L0 ..06/30/2025 .
025816-BK-4 .. | AMERICAN EXPRESS CO ... .|Call @ 100.00 0. 0. ...50,000 |.... L0 ..12/05/2024 .
031162-BV-1 .. | AMGEN INC .... . [Maturity @ 100.00 0. L0 ...50,000 |.... L0 ..05/22/2024 .
052769-AD-8 .. | AUTODESK INC . .| PNC CAPITAL MKTS . .0 L0 ..2,527,268 |. 0 44,170 |..06/15/2025 .
053611-AB-5 .. | AVERY DENNISON CORP ... .| PNC CAPITAL MKTS . .0 L0 ..2,004,045 |. 0 99,333 |..01/15/2033 .
096630-AF-5 .. | BOARDWALK PIPELINES LP .| PNC CAPITAL MKTS . .0 L0 ..2,013,424 |. 0 ..07/15/2027 .
097023-AH-8 .. |BOEING CO .... .| PNC CAPITAL MKTS . . . .0 L0 ..1,010,857 |. 0 ..08/15/2024 .
097023-AM-7 .. | BOEING CO .... .| PNC CAPITAL MKTS . . 2,000,000 |.. . 2,142,750 |.. .0 L0 ..2,014,467 |. 0 ..06/15/2025 .
10568N-AA-0 .. | BRAVO 24NQM4 A1A - RMBS . . | Paydoun 169,776 |............ 162,044 0. L0 ... 169,776 |.... L0 ..01/26/2060 .
118230-AR-2 .. | BUCKEYE PARTNERS LP .| PNC CAPITAL MKTS .... 2,000,000 1,979,440 0. 0. ..1,902,048 |.... L0 ..12/01/2027 .
125411i-AA-8 .. | CH ROBINSON WORLDWIDE INC . .| PNC CAPITAL MKTS .... 3,000,000 2,969,820 0. L0 L0 ..04/15/2028 .
127055-AL-5 .. | CABOT CORP .| PNC CAPITAL MKTS .. 1,000,000 1,029,270 0. 0. L0 ..07/01/2029 .
149123-CC-3 ...| CATERPILLAR INC .. .|Maturity @ 100.00 0. L0 L0 ..05/15/2024 .
189754-AA-2 .. | TAPESTRY INC .| PNC CAPITAL MKTS .... 2,000,000 2,014,700 0. 0. . L0 ..04/01/2025 .
207597-CZ-6 .. | CONNECTICUT LIGHT AND POWER CO .|Maturity @ 100.00 . 1,210,000 |.. . 1,503,601 |.. .0 L0 ..1,210,000 |. 0 ..10/01/2024 .
26078J-AE-0 .. | DUPONT DE NEMOURS INC . .|Call @ 105.65 .. . 1,180,000 |.. . 1,463,259 |.. .0 L0 .. 1,411,900 |. 0 ..11/15/2038 .
26442K-AB-2 .. | DUKE ENERGY CORP ... .|Maturity @ 100.00 .. 50,000 |.. .. 50,000 .. .0 L0 ...50,000 |. 0 .. 12/15/2024 .
277432-AB-6 .. | EASTMAN CHEMICAL CO .|Maturity @ 100.00 . 1,000,000 |.. . 1,005,680 |.. .0 L0 ..1,000,000 |. 0 ..01/15/2024 .
343412-AF-9 ...|FLUOR CORP ...... .| PNC CAPITAL MKTS . . 3,000,000 |.. . 3,012,510 |.. .0 L0 0 ..09/15/2028 .
345370-CR-9 ...| FORD MOTOR CO .. .| PNC CAPITAL MKTS .. 1,000,000 |......... 1,009,860 0. 0. L0 ..12/08/2026 .
36171F-AA-1 .. | GCAT 23NQM4 A1 - RMBS ... .|Various .... .0 0 L0 ..05/25/2067 .
36270C-AD-2 .. | GSMBS 24PJ6 A3 - RUBS ... .| Paydoun ... 0. 0. L0 ..10/26/2054 .
36831C-AA-0 .. | GCAT 24NQM2 A1 - RMBS .| Paydoun .0 0 L0 ..06/25/2059 .
416592-AC-7 .. | TALCOTT RESOLUTION LIFE INC .... . .|PNC CAPITAL MKTS ... . , . 0. 0. K . L0 ..06/15/2027 .
44107T-AV-8 .. |HOST HOTELS & RESORTS LP ......cccoceunnnnnnnns .| PNC CAPITAL MKTS ..vvvvveeeeeeiiiiiiieeeeieees Joveeees 1,958,020 2 000,000 1,932,900 [o.ovvvvvvvnnnnnnnnn0 o, 03873 |ovivviviiiennnn 0 3873 | 0 1,987,520 ..06/15/2025 .
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45276K-AA-5 .. | IMPRL 22NQM3 A1 - RMBS ..12/01/2024 . [ Paydown 354,327 |... .. 304,327 | 337,026 0. 0 .0 354,327 |.... L0 ..05/25/2067 .
460146-CM-3 .. | INTERNATIONAL PAPER CO 06/06/2024 .|PNC CAPITAL MKTS . 1,310,843 ..1,875,000 |.. . 1,307,193 |.. .0 0 .0 ....... 1,389,908 |. 0 ..09/15/2035 .
529043-AD-3 ...|LXP INDUSTRIAL TRUST .. ..06/15/2024 . [Maturity @ 100.00 1,000,000 . 1,000,000 |.. .983,810 |.. .0 0 ..0[....... 1,000,000 [. 0 ..06/15/2024 .
55265K-6V-6 .. |MASTR 2004-1 519 - CMO/RMBS . ..12/01/2024 . [Paydown ... 49 419 .0 0 L0 ..419 | 0 ..02/25/2034 .
55265K-X4-6 .. |MASTR 2003-11 2A8 - CMO/RMBS ... ..12/01/2024 . [Paydown ... ... 344 ... 343 0. 0 .0 L0 ..12/25/2033 .
55286L-AA-0 .. |MFRA 23NQM4 A1 - CMO/RMBS .......cooovveeeiiinens [ oeeenns ..12/01/2024 . [Paydown .... 200,316 ....200,315 0. 0 L0 L0 ..12/25/2068 .
55617L-AC-6 .. |MACY'S RETAIL HOLDINGS LLC ..09/19/2024 . PNC CAPITAL MKTS . .200,000 |.. .203,186 |.. .0 0 .0 , K 0 ..09/15/2028 .
55817A-AS-3 .. | MDPK XXXI1 BR - CDO ..08/09/2024 . [Paydown ... . 2,000,000 |.. . 1,082,000 |.. .0 0 (N 2 000 000 |. 0 .0 ..01/22/2031 .
626717-AA-0 .. | MURPHY OIL CORP ..... ..10/07/2024 . [PNC CAPITAL MKTS . 2,605,000 . 2,588,429 |.. .0 0 20 [onnnnnn 2,599,750 |, 0 . 207,137 |. ..05/01/2029 .
636180-BN-0 .. |NATIONAL FUEL GAS CO ..07/16/2024 . [PNC CAPITAL MKTS . 2,000,000 |.. . 1,933,440 |.. .0 0 20 feenen.. 1,974,744 |, 0 (45,484)|. ..09/15/2027 .
651229-Al-6 .. |NEWELL BRANDS INC ..11/20/2024 . [Various .... .758,000 |.. 741,180 |.. .0 0 .0 0 ..04/01/2026 .
671027-AC-4 .. | OCP 27 B - CDO .... ..05/10/2024 . [ Paydown ... ... 2,000,000 |......... 2,000,000 0. 0 L0 L0 ..04/16/2035 .
674599-BI-6 .. | OCCIDENTAL PETROLEUM CORP . ..10/30/2024 . PNC CAPITAL MKTS ....500,000 ....628,110 0. 0 .0 L0 .(1,822)[.... ..04/01/2028 .
681919-BA-3 .. | OMNICOM GROUP INC ........... ..11/01/2024 . [Maturity @ 100.00 .. 50,000 |.. .. 50,548 |.. .0 0 L0 K 0 .0 ..11/01/2024 .
681936-BF-6 .. | OMEGA HEALTHCARE INVESTORS INC ..11/12/2024 . [PNC CAPITAL MKTS . . 2,000,000 |.. . 1,930,120 |.. .0 L0 U 1 978 694 |. 0 .(8,254)|. ..04/01/2027 .
81619P-AA-5 .. | SELECT 2003-1 CTF - ABS ... 01/04/2024 .|PNC CAPITAL MKTS . . 242,628 |.. . 242,628 |.. .0 L0 L0 ..242,628 |. 0 . (22,200)]. ..02/22/2033 .
82669G-CK-8 .. | SIGNATURE BANK . K .| PNC CAPITAL MKTS . . 2,000,000 |.. ...30,000 .. .0 0 .0 32,679 |. 0 . 847,321 |. ..10/15/2030 .
862121-AA-8 .. | STORE CAPITAL LLC ..10/30/2024 . [PNC CAPITAL MKTS . . 3,000,000 |.. .2,988,750 |.. .0 0 .0 f....... 2,995,642 |. 0 . (85,762)|. ..03/15/2028 .
884903-BT-1 .. | THOMSON REUTERS CORP .. ..09/29/2024 . [Maturity @ 100.00 0. 0 .0 ...50,000 |.... L0 ..09/29/2024 .
891092-AD-0 .. | TORO CO .... ..05/00/2024 . PNC CAPITAL MKTS 0. 0 L0 L0 ..06/15/2027 .
918204-AR-9 .. | VF CORP .... ..06/03/2024 . PNC CAPITAL MKTS 0. 0 .0 L0 ..10/15/2033 .
925524-AX-8 ...| PARAMOUNT GLOBAL .....ccovvveeeeiiiiiiiiieeeeeeeens oo ..03/27/2024 . [PNC CAPITAL MKTS 0. 0 20 [ L0 ..04/30/2036 .
92936U-AA-7 .. | WP CAREY INC ......ovvvmmmmimninnniiniiiiiiiiiiiiiins [ eeeees ..04/01/2024 . [Maturity @ 100.00 0. 0 .0 [......... 850,000 |[.... L0 ..04/01/2024 .
93884P-CU-2 ...| WASHINGTON GAS LIGHT CO ...coovvvveeeeeeeeeeeeens oo ..05/00/2024 . PNC CAPITAL MKTS .. 1,000,000 |......... 1,180,760 0. 0 . .0 f....... 1,046,524 |.... L0 ..03/13/2028 .
94973V-BJ-5 ...| ELEVANCE HEALTH INC ...... ..08/15/2024 . [Maturity @ 100.00 .. 50,000 |.. .. 51,000 |.. .0 0 0. .0 ...50,000 |. 0 ..08/15/2024 .
957674-AD-6 .. | WESTERN ATLAS HOLDINGS LLC ... ..06/15/2024 . [Maturity @ 100.00 . 7,000,000 |.. . 8,758,080 |.. .0 0 0. ..0|........7,000,000 [. 0 ..06/15/2024 .
960386-AN-0 .. | WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP ..03/15/2024 . [Maturity @ 100.00 . 2,000,000 |.. . 1,981,160 |.. .0 0 0. . ..0[.......2,000,000 [. 0 .0 . ..03/15/2024 .
963320-AW-6 .. | WHIRLPOOL CORP ... ..05/09/2024 . [PNC CAPITAL MKTS . . 3,000,000 |.. . 3,068,070 |.. .0 0 0].. . (2,549) ..0]........3,035,667 |. 0 . (119,697)|. . (119,697). ..02/26/2029 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 67,860,934 69,752,796 71,456,855 0 0 (73,944) 0 (73,944) 0 68,576,989 0 (716,054) (716,054) 2,582,664 XXX
2509999997. Total - Bonds - Part 4 68,7%,411 70,721,523 72,438,431 0 0 (82,985) 0 (82,985) 0 69,541,051 0 (744,640) (744,640) 2,610,860 XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 68,7%,411 70,721,523 72,438,431 0 0 (82,985) 0 (82,985) 0 69,541,051 0 (744,640) (744,640) 2,610,860 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0
4509999998. Total - Preferred Stocks - Part 5 0
4509999999. Total - Preferred Stocks 0 0
453320-10-3 ... | AMERICAN FUNDS INC A .. .. 12/17/2024 . [Unknown .......ooevvvveeenns|eniinnnnnnnns 0.000 |... 0. 0.
72369B-10-9 ... | PIONEER HIGH YLD A .... . .. 12/27/2024 . [Unknown .......oevvvvvveenns|enninnnnnnnns 0.000 ... 0. L0 .0 0. L0 .. 1)
72369G-10-8 ... |PIONEER GL HI YLD A ....oooeeviiiiieeieiiiieeeeens oo ..01/01/2024 . [Unknown .....ccevvvvveieenns]oveiiiniennns 0.000 f.oeeeeeenneennnee O fviiiiiiiiiiiiiiiiiiss o0 o (18,038)|........... 18,038 [...coeeennnnnn [\ PP [V P 18,038 |....eevvennnnes [ [ [\ [\ PP [V (2,936)].cvvveee vuvnnns
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO (18,038) 18,038 0 0 18,038 0 0 0 2,083 2,083 (2,9%) XXX
5989999997. Total - Common Stocks - Part 4 (18,038) 18,038 0 0 18,038 0 0 0 2,083 2,083 (2,936) XXX
5989999998. Total - Common Stocks - Part 5 0 XXX
5989999999. Total - Common Stocks 2,083 XXX 0 (18,038) 18,038 0 0 18,038 0 0 0 2,083 2,083 (2,936) XXX
5999999999. Total - Preferred and Common Stocks 2,083 XXX 0 (18,038) 18,038 0 0 18,038 0 0 0 2,083 2,083 (2,96) XXX
6009999999 - Totals 68,798,495 XXX 72,438,431 (18,038) 18,038 (82,985) 0 (64,947) 0 69,541,051 0 (742,556) (742,556) 2,607,923 XXX
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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
2509999998. Total - Bonds 0 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

E16, E17, E18
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

1 2 3 4 5 7 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year

of ltem(s) Strike Initial Cost | Initial Cost Hedge

Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness

Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination

Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX

Description of Hedged Risk(s)

(a)l Code I

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

(b)l Code I




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

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

E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
FIRST AMER:TRS 0BG V ....eeiiiiiiciciiciiciiciies eevieniesiesresresnesnesresnesnesnesnesnesnesnesnesnenne | evnennennes forsrennene s 220 | 288 s 0 [ 5,018 |..

. CLEVELAND OH ..
CLEVELAND OH ..
CLEVELAND OH ..
WILKES BARRE PA ....
CLEVELAND OH
CLEVELAND OH ..
BEACHIOOD OH ..
CLEVELAND OH

P N C - COMVERCIAL ACCT

WELLS FARGO EDUCATIONAL FUND
P N C - DIVIDEND ACCT
P N C - BUS MONEY MARKET .
PETTY CASH

............. 4.220

,862,463) ..
....260,646 |..
201,245 |..

(12,260) ..
,381,672 |..

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
0199999. Totals - Open Depositories XXX XXX 243 0 4,096,769
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
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 243 0 4,096,769
0499999. Cash in Company's Office XXX XXX XXX XXX 0

0599999 Total - Cash

4,006,769

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

1. January....o.. 18,968,559 4, 22,154,160 7. 21,973,190 10. October. .... 24,676,241
2. February...|.ccooonnennns 22,636, 139 5. 30,631,639 8. 21,503,720 11.  November... .... 18,675,378
3. March 25,099,899 6. 28,173,509 9. September 22,212,907 12.  December 15,137,783

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

Description

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

2479999999.

Total - Unaffiliated Bank Loans

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

2509999999.

Total Bonds

262006-20-8 .......
992292-18-5 .......

B 12/01/2022
oo 12/31/2024

...... 5,000,000 |..
... 11,041,014 |..

8309999999.

16,041,014

8609999999

- Total Cash Equivalents

16,041,014

339,255

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

Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama ........ccooceiiiiiiees
Alaska ......ccooiiiiiiiiiin
AriZONA ..o
Arkansas .......c.ccoceeieiiiiiinnenn,

California .......ccoceveevieiiiinieenn,

Colorado .....
Connecticut

Delaware .........cccccooeeveniiiniicnnenns

© ©® NGO RN

District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
[CT=To] (o R

-
-

12, Hawaii .ccccoooveiiiiiiiiiiiccicees

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 ..........cccceeueunnee NH [ e ] e et [V [V [V 0
31, New JEersey ......coceeveevenieenienienns

32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies

36.  ONIO .oovveiiiieiie i
37. Oklahoma ... .
38, Oregon ....ccoevriiiiiiiiineeeees
39.  Pennsylvania ........ccccocoveeeenunns PA |t | e [raci e [V [V [V 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 |t | e [t [V 0
53, GUAM ..ot GU e ervee| e [ee et (V1 0
54.  Puerto RiCO .......cccovvuererereiiine PR it et | e e [V 0
55. U.S. Virgin Islands ...........cccccceue.... VI oo e | oo [raciee e [V 0
56. Northern Mariana Islands ........... MP [ e | s [ [V 0
57. Canada 0. 0. .
58. Aggregate Alien and Other ......... OT [ XXX XXX 26,692,000 26,212,801 0 0
59. Subtotal XXX XXX 26,692,000 26,212,801 1,603,009 1,701,249
DETAILS OF WRITE-INS
5801. PNC BANK OF CLEVELAND .......cccoovvveverenc]ene B..... LINE OF CREDIT COLLATERAL ' ...coooeieiiieieieens e 26,692,000 |.......... 26,212,801 [oovoveieieeees [

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX e XXX [ [V [V [V 0
5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above) XXX XXX 26,692,000 26,212,801 0 0

E29
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