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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES .....vuiiiiiriiiteicitiit sttt 514,965,210 |.............. 2.237 |...... 514,965,210 | 0f..... 514,965,210 |............. 2.237
1.02 All Other GOVEIMMENLS ........ceveieieieieeiieeeeeeeeeeeeees et e 819,580,366 |............. 3.559 |...... 819,580,366 |....c.coveecnnnne 0f..... 819,580,366 |............. 3.559
1.03 U.S. states, territories and possessions, etc. guaranteed 29,742,521 |............ 0.129 |........ 29,742,521 .o O [ 29,742,521
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 34,891,045 |............. 0.152 |........ 34,891,045 ... [ — 34,891,045
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUAANTEEM ...t ... 1,733,142,953 |.............. 7.527 1..1,733,142,953 |.....oooviiine 0]...1,733,142,953
1.06 Industrial and MISCEllANEOUS ...........c.cooveueueeeeeeeeceeeeeeeeeeeeeee e ..1,985,285,516 |............. 8.622 [..1,985,285,516 |...ccceovovuceeeenne 0.1,985,285,516
1.07 HyDrid SECUMHES ....vovivieiiiiieteteieieee et 0
1.08 Parent, subsidiaries and affiliates ............ccccoeiviiiiniiiiiiiee 0
1.09 SVO identified FUNAS .......c.vvrivierieririeieee et e 579,052,581
1.10 Unaffiliated bank loans .......... ....100,362,208 |.
1.11 Unaffiliated certificates of deposit ...........ccccovveviieiiiiiiiiiiiie e e 0 .
1.12 Total [oNG-term DONAS ....c.cveeeeeeeieiece e ..5,797,022,400 |............ 25.177 {..5,797,022,400 |....ccoovrereceenne 0 .5,797,022,400
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceevevevevereverercrreeer e 1,683,238 |............ 0.007 |......... 1,683,238 |..c.oooeiccene [ 1,683,238 |............ 0.007
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred StOCKS .........ccruiieeeiiecierereeeeeeee et e 1,683,238 |............ 0.007 |......... 1,683,238 |..c.oooeiccene [ 1,683,238 |............ 0.007
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) .................... ..4,211,169,885 |............ 18.289 .. 4,211,169,885 |......coevee. 01.4,211,169,885 |........... 18.289
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |..5,518,148,924 |..........c.coo........ 0].5,518,148,924 |.......... 23.966
3.04 Parent, subsidiaries and affiliates Other ...........cccoceverencncnenns) ..5,5618,148,924 |............ 23.966 ..o 0 feeeieeeens [V [V 0.000
3.05 MUUI fUNDS ... ..2,784,909,804 |........... 12.095 |..2,784,909,804 |.......cooveveneee 0.2,784,909,804 |........... 12.095
3.06 Unitinvestment trusts ..o
3.07 Closed-end funds ...........ccooiiiiii e
3.08 Exchange traded funds ............ccooiiiiiiiiiiccee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccorriieieiinnnnseeeeeesesesesee e e 714,062,072 |............. 3.101 |...... 714,062,071 |oeeeeecne 0f..... 714,062,071 |.......... 3.101
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveviineeeerereenseesens foocee 443,725,230 |............. 1.927 |...... 443,725,231 .o 0f..... 443,725,231 |............. 1.927
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e 3,993,844 |............ 0.017 |......... 3,993,844 | [ 3,993,844 |........... 0.017
6.04 Total cash, cash equivalents and short-term investments ..................... .. 1,161,781,146 |............. 5.046 . 1,161,781,146 |........cocvevevneee 01.1,161,781,146 |............. 5.046
7. CONTACLIOBNS ...ttt ettt sns [eese e eneeenenens [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
8. Derivatives (SChedUIE DB) .........cccceueueuiiiiirieieieieeee et oo 676,620 |............. 0.003 |............. 676,620 |...c.covvvnne [V 676,620 |............. 0.003
9. Other invested assets (Schedule BA) ............ccoceeveeeeccueeeeeeeeeee e ..3,506,698,039 |............ 15.230 |.. 3,506,698,039 |........ccereeennee 0(.3,506,698,039 |........... 15.230
10.  ReCEIVabIES fOr SECUMHIES ........c.ouiuieieiieiieiseiceieeetsee e e 43,234,079 |........... 0.188 |....... 43,234,079 43,234,079
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ......cccccoiiiiiiiiiiiiiiicccee, 0
13. Total invested assets 23,025,324,135 100.000 |23,025,324,135 0 [23,025,324,135 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........cceueueriiitiirieieiete ettt sttt ettt et st se et st s esese e seeseaesesesesese e ss s e s e b ebesesese e e ss s sesesesenenes <eeseseanaes 3,609,612,703
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii i bbb bbbt bbbttt be R e areereeresresbesaesaeeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.c.oiuiiiiieieeetceceeeee ettt e reseeneneaenes 367,784,333 .......c.co.c. 367,784,333

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 1...iuiieiieieetiete ettt ettt see et eee et et s et s e s e s oSt s e s e s ettt s et et b b 36,213, 147

5.2 TOLAIS, PArt 3, COIUMN 9 ..ottt ee et ee et ee e es b8 es 88 b8 b8 b8 b8 b8 e8 ettt s bbb s ene e (22,782,092) ....cocveennee 13,431,055
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........oouiuiiieieeececte et eeectete et ee et etetetesessesetetesesensssstesesesenssssaesesasesssssaesasesessnsssesesesensssssesasasesnssassesasanas fesebesesasacaas 160,039,245
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ..........coccuiiiiuiiiitieitiestee et et ete e et ete et et et etes et ese et eae st essssese et ete st eseesebessesessasessssessssesessesessesesass cesesennesennane 596,435,117
Deduct amortization of premium @Nd AEPIECIALION ..........couiii ittt ettt e et e eaeeeae e s st e st e e e e aeeea e e ea e e ea e e eaeees e e st e s e e aseemseeaeeemeeeaeeeseenseesees Shoeemseessenseenseeseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovuitieieiiie ettt ettt ettt ae ettt e b et et e s ese s ee e s et et eb et esess s es et et e s et e s esessas s es s e s et et esesnss s es s eseseseses bbb ebee et st et e ettt bneeae e 0

9.2 TOtAIS, Pt 3, COIUMN T4 ..ottt ettt te e bt e bbb te bbb et s e E b b€ e bbb £ b o bbbttt 2o s emsnsea et enen e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 ...ttt ee bbbt e bbb ee bbb ee bbbttt b bttt en s et an s 47,734,180

10.2 TOLAIS, PArt 3, COIUMN 11 .....oieieieieieeee ettt ettt ettt e et s st et eseseseee s s e s e s e b et eseseas s es s et esesesesess s s es e s et e s et esess s s s sasa se e e s eb b b eee et e s bebetis 0 e 47,734,180
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) ........cceeririiriririririeteteriritse sttt se et ss s s esesesesens <eesessanans 3,506,698,039
[DI=To (011 o) =T Mo o E=To (g a 11 C=To IR= 0 a0 PO 0
Statement value at end of current period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieteiesiet sttt se sttt ese st e s s b s s ese e e ssesebebesesesase e se s sesesens oeeeeenenenn 3,506,698,039

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ..........c.coocucueueieeeeeeecteteteteeeeecaeteteseeesscaetesesesessssesesesesensssesesesesensssssesasesensssesesasasensssssesasasensssnsass seesesisas 19,491,046, 340
Cost of bonds and sStocks aCqUIrEd, PArt 3, COIUMN 7 ...........ouiuiueuieeieseeeeeee et eteee e s eests et et eseas s et et ees e et esesessas et et st ate s et et esnes s esassses et esesses s snasssesesesesnannasasassesenenens 10,778,293,660
ACCTURN OF GISCOUNL ...ttt ettt s et a st es e e s e e e s e e es e e ees e e ees s e e2s e e es e e 2s e e e s e e es e e 2s e a2 s e e e s e e ees e e ee s e s ees b ees e e es e s as s e s e b ens s ens b ees e b et s et e s ensebens s e st enicieniceas 6,558,267
Unrealized valuation increase (decrease):

A4 PAME T, COIUMN 12 oottt 2228 s sttt s st n s s sttt (158,672,671)

4.2, Part 2, SECHON 1, COUMN 15 ...ttt ettt sttt t ettt b e b et a bt e et s b et ettt s s b et ettt bbb ees Seetesesensnsnaesesanes (6,762)

4.3, Part 2, SECHON 2, COIUMN 13 ........viieiiieieieeie et snsnas Sretseins (1,089,884,745)

4.4, Pt 4, COIUMN 11 1ottt E £ £ b b4 E b b £ s b b s bbb bbb b (619,800,898 .......... (1,868,365,076)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieeeeececeete e ctete et eeeessaeaeteteseesesetetesesessss et esesesensssetesesesesssssaesasesessnsssesesasensnsstesasasasnssassesasanas febetesesasacnas 310,696,626
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueiiueuieeeieeeeeeet et ee ettt et e e et ete et e e esess s essseseaseeseseneaen 9,922,690,205
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeeeeeecececeet et eeeeaetete e s e aeaetete s s s ssasseses s s assesesesesssssaesesas s sssssesesas s ssssseses s anssssssses s s ssanseses s s asssseses s sssnansesnsnas sestsesetesesanas 36,106,875

Total foreign exchange change in book/adjusted carrying value:
8.1, Part 1, COIUMN 15 ..ottt e e e ee e s e e e e e ee s e ee e e ee s e e s s e es s ses s e ee s e ee s e ee s eee e eesssees s s ensnaensneensseensseanssannseeesse b s e ees (5,940,528)

8.2. Part 2, SECHON 1, COIMN 19 ...ttt sttt enaes .0

8.3. Part 2, Section 2, Column 16 ....0

eI e S o] T T T RSOOSR 2,096,791) oo (8,037,319)
Deduct current year’s other than temporary impairment recognized:

9.1 Pt 1, COIUMN 14 .ottt b £ eo bbbt R et e b8 ee e E R84 £ £t E bt E e h bttt bbbt nsna et s s en e eaena 544,000

9.2. Part 2, SECHON 1, COIUMN 17 ...ttt ee e ses e e e a2 e s eseeesee £ e s e s eeee e 222 s e e eeeee2 22 e e s eeee e s e eseseeee e s s e s e s esesesesnns Soisnene et esss s s e e s s 0

9.3. Part 2, SECHON 2, COIUMN 14 ...ttt ettt ettt b ettt b b et ee b et et e st et e bt s eaea sesnsnsesasanns 438,541,145

9.4, PArt 4, COIUMN 13 ...ttt eeeee et et et te e s e e s e saeteseses s s saeteseses e s eeesesesesensesseesesesensesesesasasensssetesasasansnsetessasensnssees s et atetEeb e bttt b et e b e e s 0 439,085,145
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiiiiiiiiininiscsie s oo 623,979
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-7T+8-9+10) ........cceevererrerrerereeeeeeeceetetesesesscaeseesesesssaesesesesessssesesesesansssssesanas seesesenas 18,312,934,252
(DTt [ Tet i (o) =TI aTeT g F=Te o Ty (=T o JR= T 4o U 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ........covcueueieieeeeceeee e eeeeceeteeseeeesseete et eseeseasaetesesenssseaesesesessssetesesesensnseaesssesenssssaesasanas £essncnes 18,312,934,252
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......coooovveceeveeeeerccee e 514,965,210 |.....cc....... 499,578,402 |................ 514,207,063 |............... 534,090, 196
Governments 2. CaANAGA ..o e 664,161,411 |............... 630,824,888 |.............. 664,859,108 |................ 673,220,000
(Including all obligations guaranteed 3. Other Countries 155,418,955 146,454,889 229,398,357 156,547,124
by governments) 4. Totals 1,334,545,576 1,276,858,179 1,408,464,528 1,363,857,320
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 29,742,521 29,334,145 32,843,448 28,105,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 34,891,045 34,627,542 37,169,654 32,450,000
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 1,733,142,953 1,639,723,067 1,791,938,547 1,626,840,263
Industrial and Miscellaneous, SVO 8. United States .....c.oooeveeeeeeeeeeeeeeeeee e 2,087,545,301 |........... 2,025,767,831 |........... 2,243,212,809 |............ 1,585,023,523
Identified Funds, Unaffiliated Bank 9. CANAGA ..o 433,157,972 |..oovn 405,659,087 |................ 438,251,048 |............... 435,928,757
Loans, Unafilated Cortiicates of 10._ Other Countries 143,997,032 139,831,306 149,748,737 151,665,715
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,664,700,305 2,571,258,224 2,831,212,5%4 2,172,617,995
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 5,797,022,400 5,551,801,157 6,101,628,771 5,223,870,578
PREFERRED STOCKS 14.  United States .......ccoceeeeveveeeeceece e 1,683,238 | 1,688,780 |....ccccvevenees 1,690,000
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 1,683,238 1,688,780 1,690,000
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 1,683,238 1,688,780 1,690,000
COMMON STOCKS 20. United States ..6,674,690,462 |.. ..6,674,690,462 |.. ..4,515,548,921
Industrial and Miscellaneous 21, CANAAA ..o e 4,352,721 | 4,352,721 | 4,265,545
(unaffiliated), Mutual Funds, Unit 22. Other Countries 317,036,506 317,036,506 263,929,882
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 6,996,079,689 6,996,079,689 4,783,744 348
Parent, Subsidiaries and Affiliates 24. Totals 5,518,148,924 5,518,148,924 1,713,877,844
25.  Total Common Stocks 12,514,228,613 12,514,228,613 6,497,622,192
26. Total Stocks 12,515,911,851 12,515,917,393 6,499,312,192
27. Total Bonds and Stocks 18,312,934,251 18,067,718,550 12,600,940,963
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments

TANAICT

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

............. 95,377,091

440,379,075

....550,000 |....

.............. 1,421,460

TBNAIC B ..o
1.7 Totals 10,912,451 332,614,349 95,377,091
2. All Other Governments
2ANAICT (e . 22,801,608 | 515,426,604 |........... 268,792,786 |.......oovvevverern 0 [ 0 o XXX e ... 807,071,044 | 1329 680,181,201 |..cococvve 1.3 [ 868,617,587 |........... (61,546,543)
22NAIC 2 .o e O e 6,096,304 |.............. 8,387,612 | O e O [ XK o 14,483,916 [ 002 | O 000 | 14,483,916 |

2.3NAIC 3
24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals 22,851,653 277,180,398 (61,546,543)

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

BANAIC T (e e 8,174,046 |.............26,349,752 |............... 1,038,102

B2NAIC 2 et 0f..

3.3NAIC 3 .. 0

BANAICA e 0

B5NAICS e 0

BB NAICH ..o 0

3.7 Totals 8,174,046 1,038,102

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

Possessions , Guaranteed

AANAICT (s

4.2NAIC2 ..

43NAIC3 ..o
44NAICA ..o

45NAICS ..

............... 4,207,868

4B NAIC B ... . .
4.7 Totals 0 30,683, 176 4,207,868 0 0 XXX 34,891,044 0.6 51,731,636 0.9 34,891,044 0
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5ANAICT oo 31,220,169 | 476,283,734 |........... 454,864,817 |........... 159,621,638 |...........557,992,944 | ... XXX..coooooii|rerrmmn 1,679,983,302 |..ovvceceiiene 28.9 |........ 1,955,087,063 |.......ccovevuceenne 32.5 ... 1,678,367,704 |.............. 1,615,598
5.2NAIC 2 .. ...22,472,908 |.... ..27,818,690 |...............2, 314,656 |..................500,000 |........... XXX...oovovrere e 53,106,254 |.. 1 ....53,006,597 |.. 99,657
5.3NAIC 3 oo O (1 0 frereeemmrrreneeeeees O e O [ XK e o 0. 0.0 [ 0. .0
54 NAIC4 .. 0 e 0 [ O e O [ XK e o 0. 0.0 [ 0. 0
55 NAIC S oo O e (VN I 1,309,604 ... O e O XK e e 1,309,604 |.....oooiieeenn 0.0 o 0 il 000 1,024,870 284,734
5.6 NAIC 6 0 0 0 . . 0 0
5.7 Totals 31,220,169 498,756,642 483,993,111 161,936,294 558,492,944 XXX 1,734,399, 160 29.9 2,018,963,789 33.5 1,732,399, 171 1,999,989
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 46,162,715 |........... 424,087,028 234,731,693 |............. 79,628,476 |........... 139,049,717 923,659,629 |.....cevreeeienne 15.9 |....... 1,018,942,638 587,961,595 |........... 335,698,034
6.2 NAIC 2 .. ....44,312,468 |... .229,485,537 |.... 143,196,958 .82,833,031 |.. ...52,033,757 |... ...551,861,751 |.. 483,513,673 |... . ...426,863,759 |.. . 124,997,992
B.3NAIC 3 ..o 8,458,693 |............. 74,719,446 |............ 85,091,681 |............... 2,628,137 | 9,474,717 180,372,674 . 201,829,712 | 34 | 62,168,535 |.......... 118,204,139
BANAIC A e e 15,907,829 |........... 121,465,734 |........... 139,946,066 |............... 1,622,434 | 0 278,942,063 |.......occeveerene 4.8 ... 239,387,012 O 34,155,978 |.......... 244,786,085
B.5NAICS .o 3,556,498 |............. 28,290,189 |............. 18,618,194 | (1 O (V1 FRND ¢ ¢ RN S 50,464,881 |.......coocveurrne 0.9 | 63,115,627 |...cocveeeree 1.0 | 4,863,948 |............ 45,600,933
6.6 NAIC 6 0 474,022 0 0 0 474,022 0.0 4,108,070 0.1 0 474,022
6.7 Totals 118,398,203 878,521,956 621,584,592 166,712,078 200,558,191 XXX 1,985,775,020 34.2 2,010,896,732 33.4 1,116,013,815 869,761,205
7. Hybrid Securities
7.1 NAIC 1
7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..

7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT
82NAIC 2 ..o

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

BB NAICE ...

8.7 Totals

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

706,975, 160

579,052,582

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

............... 5,216,633
.................. 112,542
0

R 4,247,802 | ..

15,429,849

............... 5,805,170
............. 23,271,431
............... 1,648,300
0

...11,999,586 |....

............. 71,697,900

............... 8,424,756
............. 15,927,832
.................. 288,782

0

...4,206,478 |.

9,576,977

58,154,336

100,635,748

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

15.7 Totals

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) ....191,018,934 |........ 1,805,444 ,643 |........ 1,059,012,357 |........... 262,067,814 |........... 750,385,424 | 0f.... 4,067,929,173 [.oovvieeeeeeee 70T | XX e XXX e e 3,790,740,624 |........... 277,188,549
12.2NAIC 2 ... ) .. 44,312,468 |... .258,054,749 183,699,738 ....85,147,687 |.. ...52,533,757 |... ........1,050,695,665 |.. ...925,598,016 |.. . 125,097,649
123 NAIC 3 e [(c) I 8,458,693 |............. 78,967,248 |............. 89,268,635 |.............. 2,628,137 |.ccerne 9,474,717 | 0 188,797,430 | 328 [ XX e XXX e o 70,593,291 |........... 118,204,139
124 NAIC 4 ..o d) ... 16,488,343 |.......... 126,682,367 |........... 150,076,751 |............... 1,622,434 [ ..o 0f......152,105,316 |.......... 446,975,211 | 1T [ XX e e XXX e o 202,189,126 |........... 244,786,085
125NAICS ... ) e 3,556,498 |............ 28,402,731 |............. 20,104,038 |.......covvvvvernee (1 (V] AU | I () RO 52,063,267 |....coovevereiereree 009 [ XK e XXX e e 6,177,600 |............. 45,885,667
12.6 NAIC6 ... . (d) 0 474,022 0 0 0 474,022 0 474,022
12.7 TotalS ..o 263,834,936 |........ 2,298,025,760 |........ 1,502,161,519 |.......... 351,466,072 |........... 812,393,898 |........... 579,052,582 | (b) 5,806,934,768 |.........cccceeeeee 100.0 | XXX [ XXX [ 4,995,298,657 |........... 811,636,111
12.8 Line 12.7 as a % of Col. 7 4.5 39.6 25.9 6.1 14.0 10.0 100.0 86.0 14.0
13. Total Bonds Prior Year
13ANAIC T oo 80, 118,720 | 1,784,975,883 |....... 1,109,261,678 |........... 349,752,600 |.......... 889,035,695 | O [ XX e e XX e o 4,218,144,581 |....cocvov 70.0 |....... 3,957,185,347 |.......... 260,959,234
132NAIC 2 ittt 02,837,880 | 333,967,156 |........... 159,141,888 |............ 21,003,137 |..cocoeee. 12,989,919 | 87,4796 [ XX e e XXX e o 559,987,401 JRC I8 I, 508,282,467 |............. 51,704,934
13.3NAIC3 ... ...47,904,283 |........... 132,496,642 17,892,403 | O e XXX e e XXX e o 207,634,882 |.... IO T I 91,162,222 |.. . 116,472,660
134 NAIC4 ... ...70,190,810 |.... 190,196,294 |.............. 1,280,401 [ 0 [ 706,927,744 ..o o XXX e et XK oo 969,586,187 |.... .16. ...756,804,543 |.. .212,781,644
13.5NAICS ... ...19,639,115 |.... 45,124,812 e 0 e O e XK o XK ©) 64,763,927 |.... 1 ..5,106,89 |.. ....59,657,031
13.6 NAIC6 ... 3,201,496 221,269 685,305 4,108,070 0. 694,055 3,414,015
13.7 Totals .o . 119,485,215 L 2,259,878,743 |........ 1,636,442,583 |...........380,840,025 |........... 920,603,322 (b) 6,024,225,048 |..................... 100.0 |........ 5,319,235,530 |.......... 704,989,518
13.8 Line 13.7 as a % of Col. 9 2.0 37.5 27.2 6.3 15.3 100.0 XXX 88.3 11.7
14. Total Publicly Traded Bonds
TAANAIC T e 184,532,638 |........ 1,696,371,481 |........ 1,015,297,965 |.......... 194,076,327 |........... 700,462,213 | 0 [ 3,790,740,624 |......................65.3 |........ 3,957,185,347 |.covieveieeeen 657 | 3,790,740,624
14.2NAIC 2 ... ....37,762,431 |... 194,261,708 |........... 147,825,588 |..... ....17,831,877 |.. ...40,969,146 |... ...925,598,016 |....ccooveveveee. 15,9 508,282,467 |.... ...925,598,016 |..
T4.3NAIC 3 e 1,368,058 |... ...32,292,043 |.... 27,585,992 |.....c.cooevee 848,682 |.. 8,498,516 oo 0 e 70,593,291 |.. ..91,162,222 | 1.5 70,593,291 |..
144 NAIC4 ... ..1,901,939 |... ...21,796,102 |.... ..26,385,768 |.....cooevvreere (1 0f.. ...202,189,125 |.. . 756,804,543 |... . ...202,189,125 |..
TAE5NAIC S e 1,512,502 |............... 2,950,687 |....ccoce... 1,714,411 (1 0 fooreeeeeeeieeeeeen 0 o 6,177,600 |..ocoovevereeeen 001 o 5,106,896 |......ocooveveveveee 01 | 6,177,600
T4B NAIC B ..o 0 0 0 0 0 0 694,055 0
14.7 TOtalS .o e 227,077,568 |........ 1,947,672,021 |........ 1,218,809,724 |........... 272,756,886 |.......... 749,929,875 |...........579,052,582 |........ 4,995,298,656 |.......................86.0 [....... 5,319,235,530 | 8823 oo 4,995,298 ,656
14.8Line 14.7asa % of Col. 7 ....ccoevvevvnvvncifons 4.5 | 39.0 | 284 | 5.5 | 15.0 Jooveeieeeeeeeeen 116 [ 100.0 [ XX o XXX e oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 3.9 33.5 21.0 4.7 12.9 10.0 86.0 XXX XXX XXX 86.0 XXX
15. Total Privately Placed Bonds
151 NAIC T e 6,486,296 |........... 109,073,162 |............. 43,714,392 |.............67,991,487 |............. 49,923,211 | [V 277,188,549 |.......covevvne 4.8 ... 260,959,234 ... 4.3 | D00, GOV . 277,188,549
15.2NAIC 2 ... ..6,550,037 |... ...63,793,041 |.... ..35,874,150 ...11,564,611 |... .. 125,097,649 .. 2 .. ..51,704,934 |.... . 125,097,649
15.3NAIC 3 oo 7,090,635 |.....counvn 46,675,205 |............. 61,682,643 |............ 1,779,455 | ..o 976,201 [ 0 e 118,204,139 ..o 2.0 | 116,472,660 . 118,204,139
154 NAIC 4 oot 14,586,404 |........... 104,886,265 |........... 123,690,983 |.............. 1,622,434 | (11 A [V 244,786,086 |........cccveveeennn 4.2 . 212,781,644 |......oovee 3.5 [ D00, GOV 244,786,086
155 NAIC S e 2,043,996 |............ 25,452,044 |............. 18,389,627 |...c.ovoevvveveeeeeeens O | (11 A 0 e 45,885,667 |........cvveenee 0.8 |veeerne 59,657,031 |..oerriccine 1.0 o D0, GOV 45,885,667
15.6 NAIC 6 ... 0 474,022 0 0 0 474,022 0.0 3,414,015 0.1 XXX 474,022

....36,757,368 |...

.350,353,739 |....

283,351,795

704,989,518

15.8 Line 15.7as @ % of COl. 7 ..ooveveueevennforcccccc 4.5 [ 43.2 [ 4.9 | 0T it 1T i 000 [ 10000 | XK [ XXX.ovoieene
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 0.6 6.0 4.9 1.4 1.1 0.0 14.0 XXX XXX XXX XXX 14.0
(@) Includes $ oo 759,017,032 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $

................................. 0 current year, $

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

0 current year, $

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

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

............ 9,149,331 ; NAIC2 §

............... 489,504 ; NAIC 3 $

0; NAIC4 $.ccoovnnne 273,536 ; NAIC5 $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........cccccvreireeneeencencenns oo, 10,912,451 |........... 332,052,048 |............. 94,999,536 21,338,443 | 364,481 |............ XXX oo oo 459,666,959 |.......coveverereinne 7.9 | 373,715,046 |.....cccvvvveeee 6.2 | 458,795,499 |.....cocveeeee 871,460

1.02 Residential Mortgage-Backed Securities ...

...562,301 |..

..377,555 |..

. 1,479,258 |...

...52,078,284 |....

.55,307,398 |..

...67,214,029 |...

..54,847,399 |.

..549,999

1.03 Commercial Mortgage-Backed Securities .......... [o.cccooieniiiiiie 0 i 0 i 0 o [V 0 [ XK oo 0
1.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 .
1.05 Totals 10,912,451 332,614,349 95,377,091 22,817,701 53,342,765 515,064,357 8.9 440,929,075

2. All Other Governments
2.01 Issuer Oblgations ..........cccoverreeeeeeeenenernseeens foviiiennns 22,851,653 |........... 521,522,908 |........... 277,180,398 |.....covvvricieicnne 0 [ [ S D 0% NI O 821,554,960 |.......occoveveveennne 141 | 655,289,411
2.02 Residential Mortgage-Backed Securities ............ |.o.ccccvecveeereennnn. 0 ...24,891,790 |...
2.03 Commercial Mortgage-Backed Securities .......... [o....cocoocviiinnnn. 0 e O o 0 [ 0 e O e XX e O e 000 e 0

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

2.05 Totals 22,851,653 521,522,908 277,180,398 0 0 XXX 821,554,960 14.1 680,181,201 11.3 883,101,503 (61,546,543)
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ceceeeeeeeeieeieieeeeeeees e 2,354,666 |............. 26,349,752 |..coovenee 1,038,102 29,742,520 56,393,119 | 0.9 o, 29,742,520

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

3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoveevvevreennnn. 0 e 0 [ 0 0 . 0 [ 020 | 0

3.04 Other Loan-Backed and Structured Securities ... 5,819,379 0 0 XXX 5,819,379 0.1 0 5,819,379 0

3.05 Totals 8,174,045 26,349,752 1,038, 102 0 0 XXX 35,561,899 0.6 56,393,119 35,561,899 0
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceeeeoveveeeeeeneenieeieeeceiees foveeeeeeeeeieeieeee 0 o, 30,683,176 ... 4,207,868

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 0 30,683, 176 4,207,868 0 0 XXX 34,891,044 0.6 51,731,636 0.9 34,891,044 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccoceeeereeeeenieeieeeeeeieees e, 31,220,169 |........... 491,556,354 |........... 459,861,821 |.....co... 49,089,622 |............. 78,757,386 |...cocooeee. XXX oo 1,110,485,352 |....cocviciinne 19.1 |ee 1,249,584,194 |...oovieienn20.7 |, 1,110,200,618 |.....cococvneee 284,734

5.02 Residential Mortgage-Backed Securities ............ [, 0 ..5,734,643 |.. .24,131,291 |.. . 111,594,879 |... .479,735,558 |.... ... 621,196,371 |.. .769,379,5% |... eeeenennn. 620,732,909 |. ..463,462

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [ A 1,465,645 |...oooveeiees [ A 1,251,79% [ 0 oot XK [ 2,717,439 oo 0.0 [ [V SRR | N | I U 1,465,645 |............... 1,251,79%

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

5.05 Totals 31,220,169 498,756,642 483,993,112 161,936,295 558,492,944 1,734,399, 162 29.9 2,018,963,789 33.5 1,732,399, 172 1,999,990
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccooeioiiiiiiiiiiiciiiee o, 112,379,491 |........... 810,923,112 |........... 577,739,017 |............. 95,476,579 |....ccunee 44,715,530 |........... XXX [ 1,641,233,729 |...cooviine 28.3 |....... 1,708,841,572 |..oovieieee 28.4 | 985,147,352 |........... 656,086,377

6.02 Residential Mortgage-Backed Securities ... R 274,265 |.ooveeveine 328,934 | 322,745 | 7,117,079 | 57,972,874 |............ XXX ovvivies oo 66,015,897 |[...cocveiiiine 11 [ 27,024,972 |ocooeieieene 0.4 | 37,716,874 |............. 28,299,023

6.03 Commercial Mortgage-Backed Securities .......... [................. 454,720 | 3,237,446 |............. 12,319,857 |............. 22,642,712 |............. 54,852,180 |............ XXX ovvivies oo 93,506,915 [..coviiiieicienne 1.6 [ 97,587,086 |.....ccocveervenene 1.6 [ 57,581,752 |............. 35,925,163

6.04 Other Loan-Backed and Structured Securities ... 5,289,728 64,032,464 31,202,973 41,475,708 43,017,604 XXX 185,018,477 3.2 177,443,102 2.9 35,567,837 149,450,640

6.05 Totals 118,398,204 878,521,956 621,584,592 166,712,078 200,558, 188 XXX 1,985,775,018 34.2 2,010,89,732 33.4 1,116,013,815 869,761,203
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
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 ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 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 579,052,582 579,052,582 10.0 706,975, 160 1.7 579,052,582 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........ccccvveeens foeviiiinins 72,278,414 | 8,840,666 |............. 14,496,913 [...ocooiiiiiciie 0 [ [V O XXX oo 95,615,993 |....ooviiiiiiiie 1.6 [, 54,201,683 |....cocveviiicne 0.9 | 95,615,993 ..o, 0
10.02 Unaffiliated Bank Loans - Acquired 0 736,310 4,283,444 0 0 XXX 5,019,754 0.1 3,952,653 0.1 5,019,754 0
10.03 Totals 72,278,414 9,576,976 18,780, 357 0 0 XXX 100,635, 747 1.7 58, 154,336 1.0 100,635, 747 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceevreineenncnncenns oo 179,718,430 |.......... 2,213,087,350 |.......... 1,415,026,742 |............. 165,904,644 |............. 123,837,397 |.......... XXX oo oo 4,097,574,564 |.......ocveeviieinnns 70.6 | XXX [ XXX oo 3,501,878,536 |............. 595,696,028
12.02 Residential Mortgage-Backed Securities .......... ..o 274,265 ..o 6,625,878 |......cc.... 24,831,591 |........... 120,191,216 |............. 590,686,716 742,609,666 |.........occerveuennne 12.8 | D.9,0 SN D.0.% SN AR 713,297,182 |.ocveveenee 29,312,484
12.03 Commercial Mortgage-Backed Securities ........ [...cccccoeiins 454,720 |.ociins 4,703,001 |....ooeeeee 12,319,857 ... 23,894,506 |............... 54,852, 180 96,224,354 ..o 17 [ XK o XXX oo 59,047,397 |..covveunene 37,176,957
12.04 Other Loan-Backed and Structured Securities . |- . 64,032,464 31,202,973 41,475,708 |.. 43,017,604 .190,837,856 |. . 41,387,216 |............. 149,450,640
12.05 SVO Identified Funds XXX .579,052,582 |. 579,052,582 0
12.06 Affiliated Bank LOANS ..........cccceveveneneneninenes foeeeneneicneieeeeeens 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo 0 [ 0
12.07 Unaffiliated Bank Loans ..........c.cccovevveenncenns oo 72,278,414 |....coeee 9,576,976 |.............. 18,780,357 100,635,747 100,635,747 |.cooveiiiiie, 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0 0 . 0 0
12.09 Totals ..o [ 263,834,936 |.......... 2,298,025,759 |.......... 1,502, 161,520 |............. 351,466,074 |............ 812,393,897 |............. 579,052,582 |.......... 5,806,934,769 |......cccccvvuennnne 100.0 Jooveeenne XXX [ XXX oo 4,995,298,660 |............. 811,636, 109
12.10 Line 12.09 as a % of Col. 7 4.5 39.6 25.9 6.1 14.0 10.0 100.0 XXX XXX XXX 86.0 14.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens 119,355,991 |......... 2,097,428,852 |.......... 1,544,085,065 |............. 149,828,627 |............. 184,856,443 |............ D.9,0 SN D.9,0 SN D.9.0 SN R 4,005,554,978 |......coovevrveenne 68.0 | 3,608,459,819 |.....c.cnune 487,095, 159
13.02 Residential Mortgage-Backed Securities .......... . 28,967,152 |.. .. 34,759,588 ...176,796,514 |.. .647,957,615 [.....ooeee. XXX e [ XXX e XK e 888,510,386 |. ...831,452,850 |.. .. 57,057,536
13.03 Commercial Mortgage-Backed Securities ........ . 0 ..5,926,449 |.. 7,419,363 32,237,7% |.. . 97,587,086 |. . 48,067,312 |.. 49,519,774

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

90,566, 434

... 21,977,090 |..

177,443,102 |.
706,975,160 |.

13.07 Unaffiliated Bank LO@NS ..........ccccevevreinvnennninns foeeerciciciciceeee0 s 27,989,856 |.............. 22,734,480 |.oooiiccc 0 [ 7,430,000 [one e XXX oo e XXX foed XK [ 1en 58,154,336 .o 1.0 [ 1ee 58,154,336 [ 0

13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX XXX XXX

13.09 Totals ... [ 119,485,215 |.......... 2,259,878,743 |.......... 1,636,442,583 |............. 380,840,025 |.......c..... 920,603,322 |............. 706,975,160 |.......ccoo. XXXeooirievs forrerieesce XXX [ 6,024,225,048 |.........cc0eveee.. 10010 oo 5,319,235,530 |...coceennne 704,989,518

13.10 Line 13.09 as a % of Col. 9 2.0 37.5 27.2 6.3 15.3 100.0 88.3 1.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnnccnns oo 148,250,792 |.......... 1,909,953,400 |.......... 1,166,842,932 157,451,637 |............. 119,379,780 |............ XXX oo oo 3,501,878,550 |......ccvvvveinnne 60.3 |.......... 3,608,459,819 |......coeveeenn 59.9 | 3,501,878,550

14.02 Residential Mortgage-Backed Securities ...274,265 |... ...5,830,717 |.. ...24,508,846 113,169,691 |.. .569,513,653 713,297,172 |. 831,452,850 |. ... 713,297,172 |..

14.03 Commercial Mortgage-Backed Securities ........ [...ccccoiiins 454,720 |.ociins 1,465,645 |................ 5,472,937 |.ooiie 382,120 | 51,271,975 59,047,397 48,067,312 [.ooovciiciiee 0.8 [, 59,047,397

14.04 Other Loan-Backed and Structured Securities . |................ 5,819,380 20,845,276 |................ 3,204,652 |................1,753,439 |............... 9,764,470 41,387,217 66,126,083 |.....ccovveerecneen 1 o 41,387,217

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans

................ 9,576,976

.579,062,582 |.

100,635,742 |

706,975,160 |.

579,052,582 |..

14.08 Unaffiliated Certificates of Deposit 0 0 0 0

14.09 TOtalS ....oviiieiiciieereeeeeeeeeeseeseeesieies [eeenieenne 227,077,566 | 1,947,672,023 |..........1,218,809,724 |............. 272,756,887 |.............749,929,878 |............. 579,052,582 |.......... 4,995,298,660 |..........ccceveeenn. 86.0 ... 5,319,235,530 [ 8823 e 4,995,298, 660

14.10 Line 14.09 as @ % Of COL. 7 ....cocvvvivninininininns fooeeeeieicicieen 8 | 39.0 oo 284 5L [ 1500 | 1B e 100.0 forveeeeee e XXX e XXX e XXX e 100.0

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

Section 12 3.9 33.5 21.0 4.7 12.9 10.0 86.0 XXX XXX XXX 86.0 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceovveninvniencnnieniiiens |oeeeeeeee 31,467,638 | 303,133,941 |............. 248,183,810 [...ocveeenne 8,453,007 |eveeeeenennen. 4,457,617 ...595,696,014 ...487,095, 159 595,696,014
15.02 Residential Mortgage-Backed Securities .......... |0 i, 795,161 oo 322,745 |.ooiiiin 7,021,525 |..coveienne 21,173,063 29,312,494 57,057,536 |.eevvereniinenennn 009 o XXX o 29,312,494
15.03 Commercial Mortgage-Backed Securities ........ |0 i 3,237,446 |....coconene 6,846,920 ... 23,512,386 ... 3,580,205 37,176,957 49,519,774 ool 0.8 [ XXX [ 37,176,957

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
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

. 43,187,188

27,998,321

39,722,269 |..

33,263,134

. 149,450,639 |.

111,317,049 |,

. 149,450,639
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total nonadmitted amounts

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

........................... 3,441,163
....................... 105,254,574
.............................. 203,714

.............................. (12,114)

3,903,844

........................... 3,441,163
....................... 105,254,574
.............................. 203,714

.............................. (12,114)

3,993,844

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PIIOM YEAI) .........uuiuiiiiuiitiitiiteite ettt sttt sttt bbbttt b bbb b e bt bt bt bt bt e bbbt 2o ese e e e e e e e s e e eeeeennens 0

Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COIUMN 12 .........ccccceiririiirirnieiees e 831,023

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, CoOlUMN 14 .............cocooveveueeees v 2,204,780 ..o 3,035,803
Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 <ottt s e s s s s s e e e e e s 2 s E e e e s s s e s s e s e e s s e s e s nsesnee bbb st esanees (154,403)

3.2 SECHON 2, COIUMN 1 ...ttt bbb £ s b b e e e e £ e s b b e bt e s b b et bt e s e b et ettt seae 2oesensns et et s esennsnae s s s s 0 s (154,403)
SSAP NO. 108 AGJUSIMENLS ..........oececeeeeieecceceeeeeeeeeeeaceeeetetessssaesesesesessssssssesesessssassesasasssassssesesassssssssssesas s sssnsesesas s asssssses s s ssssseses s s ssssseseses s sssnsssessasanan estseseeebes et et taesetatennas 0
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccoiiiiiieieieieieieie ettt sttt s e e et e s et esesese e e s s e s et et esesese e et seseseseseseseesseeeeseeaenean (2,204,780)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...t ittt e bt e bt ea et e aeesh e e she e s b e e bt e beeabeeate Sesseente et e easeeaseeaeenaeenes 0
Amortization:

7.1 SECHON 1, COIUMN 1O ..ottt ettt et et e s e e s s s et s et e s e s e seasa s et st et et e s e s ssss s s s s s et et eseseasas s ss s eseseses £kt ebee et st nenaebebebebnanaene 0

7.2 SECHON 2, COIUMN 27 ..ottt e s e e b £ h b e e e e £ e s b b e bt o e b b et b e s b b et ettt seae 2oenensnseae st esennsnae s s e s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ..ottt ettt a bt e e s b b e e e s st b b e b e e £ e e st E e b e b et e e b b et e et a b b et ettt aeae 2oesensnseaetesesennssae s s e s 0

8.2 SECHON 2, COIUMN 23 .....eeeieeeeceeeeeee ettt s e s s et e s e s e s e s s s e e et s et e s e s eseae s s st s s et et esessssasas s st et eseseasa s s st eseseses £kt ebee et et nena et ebebebnanaeae 0 e 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ...ttt ettt ettt et et et e s ea e e s et s et e s e s e se s e s s st st et et e s e s s s s s s as s s et et eseseasa s s st eseseses £kt ebee et st st ea et et ebebseeaene 0

9.2 SECHON 2, COIUMN 20 ...eeiiiiieiiei ettt b ettt a bt e e e e a b e b e b e s s e e b et e e 2a st b e b e b et £t e h b et e bt a b e b et et et tseae 2oesensns et et s esennsnae s en s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+849) ......cceuiiiioiiecueeeieeeeeceeteteteeeeecaeteteseseessaeae et esenssaesesesesenssassesesssenssaesa seesesesesesessasaes 676,620
(DTt Lot g ToTgFoTo T T=To I EoT T £ 0
Statement value at end of current period (LiNE 10 MINUS LINE 11) ......cvcruiuiieeeececeeteieeeece et tetes e et teteseessaetetesesenssssaesesesensssssetesesessssesesesasensssssesesessnsnas Ssesesesessasaeaetans 676,620

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YEAI)........c.uiuiiiieiiieiet ettt ettt et et et et e sees Saeeseeae e e as e e e e ananaen 0

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)
Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ...........ccceruerieiiiiieieieieieis coresesie e 0
3.12 Section 1, COIUMN 15, PrIOT YEAN .....cveveviririiireeieieiereee st iesereene eeteteesesssseseseeseeae e nenees 0 e 0

Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, CUITENt YEAr MINUS .......covirieieieieieieeiirieieees ceeereresesseneieernens 4,536
3.14 Section 1, COIUMN 18, PrIOT YEAN ......cueveviriiiririeieietereee st sererene ceteeeesessesereteeseee e senees 0 e 4,536 .o 4,536
Add:

Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MinUS ..........cccceviiiiiiiis coeieire e 0

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 19, current year to date MINUS ..........cccceoeiririreieies cveererereeieneieineens 4,536

3.24 Section 1, Column 19, Prior YEAr PIUS .......ceiiiiriririiiinini s sines ceresie e 0

3.25 SSAP NO. 108 AQJUSTMENES ..o ees caresie e

Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........ccovveereeieenins 339,526
Less:

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

4.22 Amount recognized (Section 2, COIUMN 16) ......ccccovrirreeriiiririiies eererereereene e 339,526

4.23 SSAP NO. 108 AQJUSEMENLS .....coeiiiiiiiiiieeeee e esre e

Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Total gain (loss) recognized for terMINAtIONS IN PHIOT VAT ........ciuiiiiiiiiii ettt bbbt bbb bbbt b bbb bt Rt bbbt bt bbbt abe s Sesee e e e e e e e e nans 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........cuiiiiii e 2esee e e e s e 0
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) ..ottt Saeese e e 0

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14.......iuiuiiiiiieiteiecteicieee ettt ee et a e e e e e ee e s et 2 a2 e a2 e e s ee 2 e e s e e b s s s e e s et s s et b et ese febtsebseesaseenses 676,620
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ............c.ccooeeiiiiiiiiiiiiiiiicies e 0
TOtAl (LINE 1 PIUS LINE 2) ..ottt ettt s e s st ses et essas s nasssesesesesnsnnsnsnsneneneeins e 676,620
Part D, SECHON 1, COIUMN B .......iuiuieitiitei ettt ee ettt e et s s s e s s s s e e e s n s s e s e s e s s s s e s s st nsesensesensess febseebseebaseenses 676,620
Part D, SECHON 1, COIUMN 7 ...ttt ettt es e e eseeee e e e esesesesee e e s eaeeeeee a2 e aeseeee a2 e e seseses a2 e e seseeeeee s nsnaesesesasnsnanaess  febtessssessesasasanarireenanas 0
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt b s e e e se e e e e ennennes s 0
Fair Value Check
Part A, Section 1, Column 16 676,620
Part B, Section 1, Column 13 265,130
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s e st s et et eseasas s sesesesesesesesnensnssssenesennensnees e 941,750
Part D, SECHON 1, COIUMN O ......iiiiiiiieiie ettt e s s e e 22 s s s e s s s e s s e s es s s sesenaesenne fessebesntesantes 1,330,542
Part D, SECHON 1, COIUMN 10 ..ottt ettt s e ss et s s e s s s e s s s s e s s e s s s s e s s s s s e s s s e s ens et ns et ensesnse sebebsiesisiesneas (420,803)
Total (Line 9 Minus LiNg 10 MINUS LINE T1) ...voviuiuieiieieieieicieiee ettt s st es s s s sesesssseneneneeere s 32,011
Potential Exposure Check
Part A, SECHON 1, COIUMN 27 ...ttt ettt ce bbb e bbb £ e b E b e bbb e e bR b et et b bttt ebes febetsssnsneesesssinneneennas 0
Part B, SECHON 1, COIMN 20 .......iuiuiiiieeiieetieetseeetseeetstee st sese b s s ses s es s eseeees b aes b ees b es b es b es b eb b eb et bees b eb bbbt ebens fessnbesneesanins 1,522,575
Part D, SECHON 1, COIUMN 12 ...ttt s s e sttt eee teseniesnaesanees 1,522,575
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeeee et nenesnenenens i 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoeveeeeevs foeerececnnen 233,676,575 |ceeeerenne 8,714,965 |..covvnee. 11,757,544 |............... 213,204,066

2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeaeeeeenas e 5,410,275,129 |...coovvienne. 9,684,603 |............ 4,985,862,508 |................ 414,728,018

3. ACCIUAI Of GISCOUNL .....cevveieieiiiiei ettt sienaenas [ressessesse e 3,754 | 3,754 | L 0

4. Unrealized valuation inCrease (dECrease) .............cceeueeevevevevererereseeesesesenans |eeerereieenenenenennns 35,402 | (U 35,402 |oooiiieeee 0

5. Total gain (108S) ON ISPOSAIS ........c.cueveviieiieieieieiiseieeeseiesseiese s [eoseceeeseseasiseceeans (12,070) [+eveeeceeieierreeeee KY(V 1N (12,440) [.eeeeeeceee 0

6. Deduct consideration received on diSPOSAlS ..............cccoeevevevivevirerereesiieeeenans oeeeeeeeeens 5,191,801,551 [.....ccocvnee 12,481,773 |.covene. 4,823,487,460 |................ 355,832,318

7. Deduct amortization of PreMiUM ..........c.ccoviueeeeieeeeeeeseeeeseseeeseeesennns |rereseeseeeseenenenenees 3,391 [ 3,391 [ [0 0

8. Total foreign exchange change in book/adjusted carrying value ...........cc.... foreeecricnenne (8,448,617)]....cccveveicrierieae 0 [, (O (8,448,617)

9. Deduct current year's other than temporary impairment recognized ............. |ooecccinieinnncccnns (O T (O [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

TH89) oot e 443,725,231 |.cocvicne 5,918,528 |.....ccoevenne. 174,155,554 |..oocoeenvene. 263,651,149

11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ 0 [ (L N 0

12. Statement value at end of current period (Line 10 minus Line 11) 443,725,231 5,918,528 174,155,554 263,651,149

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

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

EO01, EO2, EQ3, EO4, E05, EO6



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 1

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

03

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-
CusIP 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
ALLIANZGI INTERNATIONAL SMALL-CAP
019000-53-2 . | OPPORTUNITIES LLC .vvoeveeececececircecincas [ cvreieans NEW YORK v feoeieins N ALLIANZG] e Joeieeens eveienaes 0 12/25/2019 . | e e R L R 0 forenr (16,107,971 oo [l [l [l [l [ 0f......0.000
INDEPENDENT FRANCHISE PARTNERS GLOBAL EQUITY
007706-10-2 . [LP \.vvvuuuiiiiiiiiiiiiiiiiiiiiiiiin [ eeeeeeens CHICAGOD ....ovvvvveeniiiiiiniiieeens [ | NORTHERN TRUST ...vvveniiviinnnnniiiiinninns fovnneenes eeveevnnns L 12/12/2019 L [V P [V P 0].... (26,500,465)]............... [ [ [ [ [ 0f..... 0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 0 0 (42,608, 436) 0 0 0 0 0 0] XXX
BBGOOH-TQ-2 .. [ROCKPOINT REAL ESTATE VI ................. BOSTON ... .| ROCKPOINT ....09/30/2019 .. .... 18,688,007 |...... 21,567,794 |...... 21,567,794 |....... 1,169,468 |... 0. 0. 146,147 |..... 5,703,955 |...... 0.000
00LGC4-VD-9 .. [BLACKSTONE REAL ESTATE PARTNERS IX LP .. [NEW YORK . .. .| The BLACKSTONE GROUP L.P ....12/06/2018 ...|. ... 42,087,647 |...... 57,388,5% |...... 57,388,5% |....... 6,150,837 |... . 0].. .. . 0].. 959,020 |..... 9,805,535 |...... 0.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 60,775,744 78,956,388 78,956,388 7,320,305 0 0 0 0 1,105,168 [ 15,509,490 | XXX
344108-10-1 .. |FMRE HOLDINGS LLC ....ueeiiiiiiiiiiiiiiiiiiiiiineee, | .......... |WALTHAM ...................................... VA......... | INVESTMENT IN AFFILIATE .......ooeeennnens | ....................... 01/31/2010 | .............. .. 1,460,797,449 |.. 1,379,809,284 |.. 1,379,809,284 |........ 2,607,124 |............... [V [V [V 0[....19,700,000 |............... 0f..... 0.000
2299999. Joint Venture Interests - Real Estate - Affiliated 1,460,797,449 | 1,379,809,284 | 1,379,809,284 2,607,124 0 0 0 0| 19,700,000 0] XXX
100008-10-1 . | TH LEE PUTNAM INTERNET PARTNERSHIP .......cevvun |eeverrnens NEW YORK v fervinnns ] R L Y ....01/06/2000 ...|[...... | IR 1,134,046 |.......... 721,195 |.......... 721,195 |......... (406,851)]............. [V O, [V O, [V O, [V O, [V O, 0f..... 0.000
BBGO0O-BS-4 .. [ASTIGNES ASIA RATES PARTNERS ........cevvvvvvvenns | oneennnns SINGAPORE ......oivvvviinniieinnnnns foreeeeeee e ASTIGNES CAPITAL ASIA PTE. LTD. .eeevvves fooneeeens eeeeeenans ....02/27/2020 ...[...... [ 10,000,000 |...... 13,340,817 |...... 13,340,817 |......... (383,923)....cuvnnnnnnnn [V O, [V O, [V O, [V O, [V O, 0f..... 0.000
FM GLOBAL SELECT MANAGERS LP (Frmly known as
617447-55-2 .. [MORGAN STANLEY INST. ....evvvvrririririiinirnnniiens [ eeeeeees W CONSHOHOCKEN .......evvnvvvvinnnns forneenns PA......... MORGAN STANLEY ...evvvviiiiiiiiiiiniiviinnns frreeeeees eeeeeeians ....06/28/2004 ...[...... 1T FO 0].... 76,399,964 |...... 76,399,964 |......... (709,308)]....cceeeennnnn [V O [V O [V O [V O, [V O, 0f..... 0.000
617447-53-7 .. [MORGAN STANLEY [FHF SPV LP .....eevvvveiniiiinnnnn [eeeeeenns W CONSHOHOCKEN .....ceeeeeeeeiiiiee v PA......... MORGAN STANLEY ....oooviiiniiiiiii o s ....00/01/2011 ... |...... T (VN 397,195 |.......... 397,195 |......... (144,460)|............... [V O, [V O, [V O, [V O, [V O, 0f..... 0.000
BLACKROCK FIXED INCOME GLOBAL ALPHA ONSHORE
09254D-10-5 .. [FUND LLC ...ovvveiriniiiiiiiiiiiiiiiiiiiiiiininiiiies [ eeeeeeeens WILMINGTON .vvvvvvvvvvvnnnnnnnnnnnns fernnnnnns DE......... BLACKROCK ....vvvvevvevirnersnnrnnsnennesnnnnns forrnnnnns ceeeeeenns ....05/31/2016 ...|...... L TR R 30,000,000 |...... 48,023,893 |...... 48,023,893 |.......... 480,220 |......cees [V O, [V O, [V O, [V O, [V O, 0f..... 0.000
PINMCO ABSOLUTE RETURN STRATEGY |11 ONSHORE LLC|
568108-32-8 .. NENPORT BEACH ... PACIFIC INVESTMENT MANAGEMENT COMPANY . .|-...07/15/2016 ...|...... R N | N AN | SRR | RN (11,323,276)... 0. FR VN PO RS 0.000
0096ZQ-BQ-2 .. [BALYASNY ATLAS ENHANCED FUND LTD. .. CHICAGO BALYASNY CAPITAL MANAGEMENT ...09/02/2019 ... |...... 13......]-..... 31,500,000 56,442,808 |........ 3,763,294 |... 0. FRV N PO L RN 0.000
BRIDGEWATER PURE ALPHA MAJOR MARKETS |1
BBGO0G-2C-4 .. | (ONSHORE) WESTPORT ... BRIDGEWATER ASSOCIATES, LP .. -[---.01702/2020 ...|...... 13......]-..... 75,000,000 |...... 89,108,205 |...... 89,108,205 |...... 13,345,937 |... 0. 0. FRV N PO L RN 0.000
BBGOOO-FB-7 . [CITADEL WELLINGTON LLC .. NORTHERN TRUST .|....02/28/2019 ... ...110,000,000 |..... 203,294,5% |..... 203,294,5% |...... 55,284,433 |... 0. 0. FR VN PO RS 0.000
BBGOON-L4-6 .. [MILLENIUM USA LP .... NORTHERN TRUST ... .[....01/01/2020 ... .... 97,331,928 |..... 146,435,152 |..... 146,435,152 |...... 15,164,890 |... 0. 0. RNV PO L R 0.000
BBGOOD-BB-3 .. [OBSIDIAN FUND LP ... NORTHERN TRUST ... .|....02/01/2021 ... .... 25,000,000 |...... 20,563,775 |...... 20,563,775 |...... (3,202,037)|... 0. 0. FR VN PO RS 0.000
BBGOOM-92-6 .. [ TUDOR BVI GLOBAL STAMFORD ....| TUDOR INVESTMENT CORP ... .[--..10/01/2018 ... ....65,000,000 |..... 107,043,267 |..... 107,043,267 |........8,820,155 |[... 0. 0. FRV N PO L RN 0.000
BBGOOL-LP-3 .. [ ABRY ADVANCED SECURITIES FUND IV LP .. CAYMAN ISLANDS .. .| ABRY PARTNERS ............ ....12/06/2018 ... .... 10,200,506 |........ 9,192,887 |........ 9,192,887 |...... 0. 0. RVl 6,024,219 |...... 0.000
BBGOOM-HI-2 .. [ ABRY PARTNERS IX LP BOSTON ... ABRY  PARTNERS ... ....02/28/2019 ... .. 21,648,998 |...... 32,660,157 |...... 32,660,157 |.. 0. 0. RV 6,166,005 |...... 0.000
................ ABRY SENIOR EQUITY VI ... BOSTON ... .| ABRY PARTNERS . .06/30/2022 .. 3,558,733 |. .3,585,619 3,585,619 0 0 . 6,439,217
BBG00Q-21-6 .. [ ARES CORPORATE OPPORTUNITIES FUND VI LOS ANGELES .| ARES MANAGEMENT CO., LLC .04/30/2020 .. . 15,172,248 |...... 16,936,128 16,936, 128 . 0 0 ...10,001,459
BBGOOP-FC-0 .. [AG CREDIT SOLUTIONS ... NEW YORK . .| ANGELO GORDON .. .09/30/2019 .. .21,260,701 |...... 25,009,976 25,009,976 .. (1,318,694) 0 0 . 2,889,403
BBGO0O-FC-5 .. [AG DISLOCATIONS NEW YORK ... ANGELO GORDON -[....09/30/2019 ... ... (13,338)[... 0. PRV FOP A | R 0
BBGOOP-SS-1 .. [ALKALI 1V NEW YORK ... .|D.E. SHAW ... .|....07/01/2019 ... ...4,469,759 |........ 5,739,826 |... 0. JR VN FORR 1 A | R 1,702,3%
BBGOOK-H6-2 .. [ ANTLER GLOBAL FUND . LUXEMBOURG . .|....12/06/2022 ... ...2,513,529 |........ 2,381,350 |....... . 0. PO VI PO N A |- 0 o) ) IO 7,500,000
BBGOOL-BK-5 . [ARCLIGHT ENERGY PARTNERS FUND VI BOSTON ... .|....07/08/2019 ... .... 10,615,995 |...... 18,879,870 |...... 18,879,870 |.. 0. JRN VI FOPPPP o N <</ 1 R 6,387,679
BBGOOL-LC-2 .. [ ARDIAN CO-INVESTMENT FUND V EUROPE .... NEW YORK . -[....02/21/2019 ... 12,173,246 .. 18,034,262 |...... 18,034,262 |.. 0. POV FOPP N A | IO 579,119
BBGOOM-H2-7 .. [ ARDIAN SECONDARY VIII NEW YORK . .|....08/31/2019 ... .. 14,043,036 |...... 22,820,304 |...... 22,820,304 |.. 0. 0. ....16,769,790
BBGOOD-YP-7 .. [BC PARTNERS MANAGEMENT XI LIMITED .. LONDON ... .| BC PARTNERS LLP .. .|....08/24/2020 ... 5,671,826 |........ 5,127,580 |........ 5,127,580 |.. 0. PR VI FOPPR N AR | IR 9,290,082
AAS95-1Y-3 .. [ APOLLO HYBRID VALUE FUND ........eevvmmmmnnnnnnnnee NEW YORK ... MORGAN STANLEY ....09/14/2018 ... ... 13,517,495 |...... 20,451,163 |...... 20,451,163 |.. 0. v O feiiiiiiiiiinn 0.l 563,747 ... 7,299,756
BBG000-B9-6 . [BROOKFIELD INFRASTRUCTURE FUND IV-B, LP NEW YORK . .| BROOKF IELD ASSET MANAGEMENT . .11/15/2019 .. . 26,147,555 |. 30,306,546 30,306,546 0 0 .....6,892,171
BBGOOR-MF-1 . [BLACKSTONE ASIA II .... NEW YORK . .| BLACKSTONE .08/10/2021 .. .. 974,463 |. 592,416 . 592,416 0 0 ...13,891,084
BBGOOQ-XK-0 . [BLACKSTONE LIFE SCIENCES V .. NEW YORK ... .| BLACKSTONE ... .12/06/2018 .. 5,491,490 |. .5,402,947 5,402,947 0 0 ... 14,395,746
BBGOOG-CR-0 .. [ CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES . CAYMAN ISLANDS .. .| CARLYLE INVESTMENT MANAGEMENT LLC .|.... 1272172018 ... ... 13,621,237 |...... 18,268,363 |...... 18,268,363 |.. 0. JR VI FOPRP o R (e 1 R 7,799,825
BBGOOS-YJ-8 .. [CLAYTON, DUBILIER & RICE XI .... DELAWARE .... CLAYTON, DUBILIER & RICE .|....04/10/2020 ... .... 15,291,572 |...... 16,771,208 |...... 16,771,298 |.. 0. PO VI PO N AR | R 9,708,428
BBGOOG-XL-0 . |DYAL CAPITAL PARTNERS IV LP .... NEW YORK ... DYAL CAPITAL PARTNERS IV LP . ...03/3172019 .. [ e, 7,244,827 |...... 13,032,469 |...... 13,032,469 |.. 0. 0o 0.l 784,855 ). 9,688,764
FORTRESS CREDIT OPPORTUNITIES V EXPANSION FUND
BBGOOV-YK-8 . NEW YORK ... FORTRESS INVESTMENT GROUP LLC ... ....06/15/2020 ... [...... 1| 2,250,000 |........ 5,228,853 |........ 5,228,853 |.. ... 10,406, 191
BBGOON-08-6 .. [ FORTRESS CREDIT OPPORTUNITIES FUND V LP . NEW YORK . .| FORTRESS INVESTMENT GROUP LLC . .11/30/2018 .. . 20,480,340 |. 29,713,398 ...16,715,047
OOMBVL-V6-2 . [FORTRESS LENDING FUND | LP ......cceeeeeiennnnnns NEW YORK ... FORTRESS INVESTMENT GROUP LLC ... ...08/30/2019 ... 6,090,776 |......... (114,860)|....cceeveeeee O fociiiiiceess 0 0 O e O e, 2,289,598
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.|--..06/28/2019 ...|...... Tovviifoenns 10,934,641 |...... 12,217,526 |...... 12,217,526 |......... (126,541)|...cccenens 0
....07/01/2019 ... ... 10,427,320 |...... 18,271,321 |...... 18,271,321 |...... (6,911,983)]...
.07/01/2020 .. . 24,996,716 |. 28,221,132 28,221,132 |...... (3,625,118)
.06/0172021 .. 7,859,566 ..(920,288)
.05/15/2020 .. .9,506,043 ...210,755
-[---.0873072019 ...|...... .. 23,463,931 [...... 28,171,075 |...... 28,171,075 |...... (3,524,391)]...
...10/15/2019 ...{......

..... 1,308,667 |......0.000
...... 0.000

BBGOOP-9J-2 .. | GREAT HILL EQUITY PARTNERS VII .........ccees
00MTY0-S2-2 .. | ICONIQ STRATEGIC PARTNERS IV LP ..
BBGOOV-TH-1 . | ICONIQ V ...
BBGO10-HP-3 .. | ICONIQ VI .
BBG00Q-T5-8 .. |KKR ASIA IV ..

BBGOOQ-XX-2 .. |KKR NEXT GENERATION FUND II .

NEW YORK oo
CAYMAN ISLANDS
CAYMAN ISLANDS ..
CAYMAN ISLANDS
NEW YORK ...
NEW YORK ...

.5,532,788
16,435,007
..... 3,322,933 |......0.000

.|KKR Investment Management LLC ..
KKR Investment Management LLC ..

1 0. 0.

1. 0 0

1. 0 0

3. 0 0

1 . 0. 0.
AAZ998-6E-8 .. | KPS SPECIAL SITUATIONS FUND V, LP .. NEW YORK ... KPS Investors V, LP ... .| Tovrifenns 7,762,285 |...... 10,934,212 |...... 10,934,212 |.. .. 0. e O e 0 |l 7,733 7,201,298 |...... 0.000
BBGOOK-5T-5 .. | LEXINGTON CAPITAL PARTNERS IX NEW YORK ... LEXINGTON PARTNERS .... ofe--. 1173072018 ... |...... 3 ... 17,238,708 |...... 25,203,551 |...... 25,203,551 |.. 0. e O feiiiiii 0l 53,768 | 7,011,663 |...... 0.000
BBGOOP-V3-2 .. | GCM GROSVENOR MAC 11 ....| CGM GROSVENOR o[---.07710/2019 ...|...... 2 ... 23,743,089 |...... 41,716,654 |...... 41,716,654 |.. .. 0. e O e O e O 4,069,793 |...... 0.000
ABC995-80-8 .. | OAKTREE OPPORTUNITIES X1 .. CAYMAN SLANDS .. - | OAKTREE OPPORTUNITIES FUND XI GP ........ -|---.07/08/2020 ...|...... Tovvifornnns 9,936,309 |[...... 11,818,286 |...... 11,818,286 |.. 0. 0. ....10,000,000 |...... 0.000
00JSL5-G5-7 .. | OAKTREE SPECIAL SITUATIONS FUND II LP L0S ANGELES OAKTREE | 1171672018 ...l 3 .... 16,041,737 |...... 34,843,423 |...... 34,843,428 |........ . .. 0. .. 0. .... 12,428,263 |...... 0.000
BBGO0O-BN-5 . |PECO 11 W CONSHOHOCKEN ... MORGAN STANLEY . - [-...04/03/2020 ...|...... 3 .. 12,837,308 |...... 15,825,723 |...... 15,825,723 |.. 1,397,177 |... 0. 0. .. 12,349,574
617449-G2-3 .. | MORGAN STANLEY PRIVATE MARKETS FUND IV LP .... W' CONSHOHOCKEN MORGAN STANLEY ... ....01/18/2008 ... B0 [ 3,201,468 |........ 3,201,468 |...... (7,565, 123)|... .. 0. .. 0.
630254-0L-5 .. | MORGAN STANLEY PRIVATE MARKETS FUND V LP ..... W CONSHOHOCKEN ... .| MORGAN STANLEY . .10/21/2010 .. 3. .. 21,341,160 21,341,160 |...... (3,653,968) 0 0
630548-FP-5 .. | MORGAN STANLEY PRIVATE MARKET FUND VI LP ..... W CONSHOHOCKEN .. .| MORGAN STANLEY . .01/16/2014 .. 3. .. 46,328,766 46,328,766 .3,390,783 0 0
654315-GE-4 .. |RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP . W' CONSHOHOCKEN . |MORGAN STANLEY ... .01/17/2014 .. 3. .5,028,003 5,028,093 [...... (1,648,828) 0 0 12,133,418
BBG00S-01-4 .. | SILVER LAKE VI .eeviiiiiiiiiieee NEW YORK SILVERLAKE PARTNERS ... .+ |---.06/04/2020 ... 38,735,214 L. 8,714,565 |........8,714,565 |...... (1,465,705)|... .. 0. e O e O | 4133 6,298,266
BBGOOQ-KK-4 .. | THOMAS BRAVO X1V SAN FRANCISCO ... ... | THOMAS BRAVO o[---.05/29/2020 ...|...... 3 ... 14,733,215 ... 13,018,919 [...... 13,018,919 |...... (1,656,739)]... 0. e O O O 257,877
ABC998-2G-0 .. | VARDE DISLOCATION FUND .. CAYMAN ISLANDS .. ... | VARDE DISLOCATION FUND GP . o[---.08/12/2020 ...|...... 1 .... 11,925,000 |...... 12,387,394 |...... 12,387,394 .. 0. e O e O e O 3,075,000
BBGOOT-R4-7 .. | VITRUVIAN PARTNERS IV LONDON ... - | VITRUVIAN PARTNERS . o[---.05/15/2020 ...|...... R R 9,277,379 |...... 10,093,026 |...... 10,083,026 |.. 0. e O O e 0 5,844,530
BBG001-DQ-4 .. | WARBURG PINCUS GLOBAL GROWTH XI11 .. NEW YORK . .| WARBURG PINCUS o|---.02/28/2019 ...|...... 1 .... 21,806,250 |...... 29,208,597 |...... 29,208,597 |.. .. 0. .. 0. 0. 3,012,500
091570-10-3 .. | FM GLOBAL INVESTMENT PARTNERS, L.P. ........... PRINCETON ... BLACKROCK ofe--. 1173072016 ... |...... 3 ... 253,419,877 |..... 334,258,927 |..... 334,258,927 0. 0. ...01...237,185,424 |...... 0.000
(G3927R-90-9 .. | GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP .. |.......... |NEW YORK .... GCM GROSVENOR .. o[-, 11/08/2005 ...|...... 3 0. 0. L5444 (o 0)...... 0.000
380990-22-6 .. | GSPE - GOLDMAN SACHS PRIVATE EQUITY IX .....o..|eeeeeenne NEW YORK et GOLDMAN SACHS .....vvveeeeeiiiieieeeeiiiies o s ....08/28/2007 ... 3oiiniern.. 10,642,353 |...... 10,642,353 |...... 10,642,353 0 (V) IO (1) O 204,070 |.... 11,446,141 |...... 0.000

GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS

380990-23-4 .. | X1 weviieiiiiiiiee e [ e NEW YORK e [l Y. GOLDMAN SACHS ....vvveeeeeiiiieieeeiiiies o s ....08/19/2011 ... [...... 3.......)...... 15,316,647 |...... 53,597,501 |...... 53,597,501 (V) IO (V) IO (V) IO (V) FO 66,316 |.... 26,259,669 [...... 0.000

GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE
380990-85-3 .. |FUND VI
G19558-90-0 .. | MSPE-CATALYST FUND LP 11 ..

156990-08-7 .. | MSPE-CG SERIES HOLDING LLC (a/k/a CHRYSLER) .
MSPE-COLUMBIA CAPITAL EQUITY PARTNERS IV (QP),

....38,567,834 [...... 0.000

GOLDMAN SACHS . . ....11/28/2012 ...
.| MORGAN STANLEY . .12/27/2006 ..
MORGAN STANLEY ... ...07/23/2007 ...

...... 20,124,351 |...... 20,124,351 |..
8,122,006 . 8,122,006

NEW YORK ...
NEW YORK .
NEW YORK ...

197990-A0-4 .. |L.P. cooiii [ ALEXANDRIA i [ VA......... MORGAN STANLEY ...eeviiiiieeiiiiiiieeceiis foiieees s ....02/22/2006 ... |[...... [ (V) O (V) O L | | P | 5 | 0)..... 0.000
MSPE-FORTRESS INVESTMENT FUND IV (FUND D) L.P.

349990-01-0 .. | eeeeueiiiiiieeeiiee e [, NEW YORK ..evvvviiiiiiiiiniiiiiiiinns fernnnnnns Yo MORGAN STANLEY ....oooeeeeeeeiiiiiiiin [ e ....07/10/2006 ... [...... [ (U O (V) O 0 foeennnn (181,457) . (V) IO (V) IO (V) IO (V) IO (V) IO 0)..... 0.000
MSPE-M/C VENTURE PARTNERS V, L.P. (2007-12-

552000-00-5 .. |31) teiiiiiiiiiiieie e [ e BOSTON +.vvvvvvvvvvnnnnnnnnnnnnnnnnnns fornnnnnns VA......... MORGAN STANLEY .eeiiiiieeiiiiiineeciis foiieees s ....01/18/2008 ...|[...... T 7,576 [ovveeeeeeiiies (V) O (V) O [V (V) IO (V) IO (V) IO (V) IO (V) IO 0)..... 0.000

MSPE-MATLINPATTERSON GLOBAL OPPORTUNITIES
576990-04-8 .. | PARTNERS 111 L.P. ...
578990-01-2 .. | MSPE-MBO CAPITAL 2 .
817999-63-4 .. | MSPE-SEQUOIA CAPITAL INDIA GROWTH FUND | .....
MSPE-SYMPHONY EVOLUTION INVESTORS LLC -
871990-08-1 .. | SYMPHONY CAPITAL CO-INVEST ...ovvvviiiiiiiiiiins | eeeeeene ROCKVILLE oo MORGAN STANLEY
MSPE-TRINITY EQUITY HOLDINGS, LLC (2006-07-

MORGAN STANLEY ...
.| MORGAN STANLEY .
- | MORGAN STANLEY ...

- |-...08/22/2007 ...
.05/22/2006 ..
...07/14/2006 ...

NEW YORK ...
NEW YORK ...
CAYMAN ISLANDS

...06/16/2006 ... ...... F S 238,869 |..cvviiiieinnns (V) O (V) O [V (V) IO (V) IO (V) IO (V) IO (V) IO 0)..... 0.000

223995-43-2 .. NEW YORK ... NORGAN STANLEY ... 0773172006 .. |orvve B0 0 [0 fooceiss 190863 e O e @ i 0 s 0 o 0 o 0 s 0.000
884998-80-8 .. NEW YORK ... NORGAN STANLEY . |---03/1072007 ... ...... 3 R . 0] e 0 e 0 forcriieens 0 o 0 e 0.000
549300-58-0 .. | BLACKROCK SECLRITIZED INVESTORS L.P. . WILMINGTON . BLACKROCK |---.06/16/2020 ... ...... 3 e (1,777,430)].... 0] e 0 oo 0 oo 0. 2,843,591 ... 0.000
BBGOON-K5-4 .. | APOLLO ACCORD FUND IV, L.P. . CAYMAN 1SLANDS .. oo« | APOLLO ACCORD ADVISORS 1V, LP ... | 0072572020 ... ... 3 oo (653,036).. 0] 0] 0 e O [ 0.000
BBGO15-B6-0 . | APOLLO ACCORD FUND V, L.P. ... cee [ N YORK <o-- | APOLLO CAPITAL MANAGENENT, L.P. . | 0270172022 3 .. 10,789,891 |...... 10,159,647 |....... 10,159,647 |.......... 599,081 |... 0] 0] 20 |- 11,710,109 |......0.000
BBGOOP-T7-6 .| AUDAX SENIOR LOAN FUND IV .vovvensiiscins | NEW YORK oo AUDAX MANAGEMENT €0, LLC .ovvvvvcirss oo v, . 07/31/2020 | B, 21,417,768 |...... 20,568,026 |...... 20,568,026 |...... (1,638,085)]....c.occvenve 0 1 Y ) O 3,356,325 |..... 2,603,417 |......0.000
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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-
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000000-00-0 . [PITCHFORK LLC ...eeeevveeneeeeennieeeeeenieeeees WILMINGTON ROCKWOOD COLLATERAL SERVICES LLOC ....... .|....10/03/2019 ... |. 309,951 [oeneeeeeenennn 0 feeee 0.000
000000-00-0 . [FOSS ADMIRAL FUND, LLC WILMINGTON ... FOSS RENEWABLE ENERGY PARTNERS, LLC .... ....03/26/2021 .. .... 11,153,809 |...... 11,153,809 |...... 11,153,809 [o.evvvvvvenennn O [ O 5,561,550 |... 0. O 0 0.000
000000-00-0 . [FOSS MID-CAP HISTORIC FUND |11 WILMINGTON ... FOSS MID-CAP MANAGER I11. LLC ............ ...08/09/2021 ... feeiiiin e | 8,748,422 |........ 8,748,422 |........ 8,748,422 |.. ...10,736,304 |... 0. RV AU | IO 0.000
RBC Community Investments California Fund-7,
000000-00-0 . WILMINGTON . .| RBS COMMUNITY INVESTMENTS GP-CA7, LLC . .09/30/2021 .. 6,132,406 |. .6, 132,406 6,132,406 . 4,539,009 .0 .0 0.000
000000-00-0 . [RBC-PHOENIX SOLAR HOLDING CO., LLC . WILMINGTON . .| RBC COMMUNITY INVESTMENTS, LLC ......... .12/20/2020 .. 2,893,579 |. .2,893,579 2,893,579 3,897,000 0 ..543,956 |. 0.000
000000-00-0 . [RBC-CORAZON HOLDING CO., LLC. ....... WILMINGTON ... RBC COMMUNITY INVESTMENTS VI, LLC ...... ....02/26/2021 ...|. 12,723,847 |...... 12,723,847 |...... 12,723,847 |.. ..... 4,024,000 |... 0. .. PR | ) IO 0.000
000000-00-0 . [STRAT FUND37 ......ccevvvunviiiiinnnniiniiiniinnieens | neeeeeens WILMINGTON STRAT FUND37 ....oviiviiieeiciiiiineeeccnnies frreeeeees eeeeeinans ..06/24/2022 ... |ceeeier i e 5,986,183 |........ 5,986,183 |........ 5,986,183 [..evvvvvvvinnnnnn O e 0 s 897,554 [ [N [N (U R | R 0.000
US BANCORP COMMUNITY DEVELOPMENT
000000-00-0 . [USB NMTC FUND 2020-7, LLC ....cccvvvvenvvvriinnnnn | anneeeeens WILMINGTON ©.vvvveeecciiieeeeees foeeees DE......... CORPORATION .evvveniiiiiiiinieriiiiiieeeees frreeeeees eeeeeiians . 12/2172020 L feeeee e 3,803,765 |........ 3,803,765 |........ 3,803,765 |cevveniiiiiannnns (VN FO 0f.... 5,468,900 |............... [N [N [N 0f..... 0.000
US BANCORP COMMUNITY DEVELOPMENT
000000-00-0 . [USB NMTC FUND 2021-8, LLC WILMINGTON ... CORPORATION .. .|....11718/2021 ... |. .... 25,119,467 25,119,469 |.. 0. VN R 0f..... 0.000
000000-00-0 . [OAKTREE SPECIAL SITUATIONS FUND |11 LP . LOS ANGELES ... OAKTREE .|....10/1172022 ... |. ....20,000,000 |...... 0.000
000000-00-0 . [MS SEPARATE FUNDS .........cceviiiriiinnnniiniiinnns | onneeenens W_CONSHOHOCKEN MORGAN STANLEY ...ivvvvvnviiiiinnnnniiiiiinnns fovneeeees eeveennnns ...01/18/2008 ... |...... 8. O i O e O [l 0 e O e O e O e O e 0 6,954,038 |...... 0.000
2599999. Joint Venture Interests - Other - Unaffiliated 1,335,680,575 | 2,010,391,879 [ 2,010,391,879 97,722,001 0 47,734,180 0 0 9,542,764 | 649,240,473 [ XXX
302708-AA-6 .. |FM APPROVALS LLC ....ivvvvvnniiiiiiniiiiiiiiniinnns | oneeeeees |JOHNSTON ..................................... Rl......... INVESTMENT IN AFFILIATE Lovvvenviiiiiiinnns Joovennnns e, ...01/04/2002 ... foeoeien e | 4,759,609 |....ccvvnniiinns [ P [ PP [ (O (O (O (O (O 0f.... 0.000
2699999. Joint Venture Interests - Other - Affiliated 4,759,609 0 0 0 0 0 0 0 0 o XXX
ARROWSTREET INTERNATIONAL EQUITY ACWI ex US
BBGOOL-G7-9 . [TRUST FUND CLASS C eevveeeeeeeennineeeeennieeeees | e BOSTON ..ieeeeeeeeeeeeeeeeeeees fereeeees MA.......el ARROWSTREET ...eeeeeeeeeeeene e eeeeiies frrieeees ceevvnnnns L 12/25/2019 L e 0l..... 18,170,984 |...... 18,170,984 |........ 2,144,865 |......eennnnenn [ [ [ [ P [ P 0f..... 0.000
WELL INGTON MANAGEMENT EMERGING MARKET
BBGOOO-QWN-9 .. [DEVELOPMENT ...eeveeeeeeeeeeeeeeeeeen e eeeeenes | e BOSTON ..eeeeeeeeeeeeeeeeeeeeeee feeeeeees MA.......el WELLINGTON e eeeee frieeees cvvvennans L 12/02/2019 Lo e e [V PO (VN PO 0l.... (25,429,387)|.cccvvennnnnnns [ [ [ P (U FE 25,736 [ccoeeeeeennnnns 0f..... 0.000
BBGOOV-YL-6 . [TWO SIGMA CHINA CORE EQUITY FUND, LP .......... |.eeeeeees TORONTO vvveniiiiinnnnniiiiinnnnns forneeeeeee ceaiinnas THO SIGMA evvvneiiiiiiiiiniiiiiiiinniiiiine foreeeeees eeeeeiians ....10/28/2021 .| 25,000,000 |...... 19,369,504 |...... 19,369,504 |...... (5,543,325) ... (O (O (O (O (O 0f.... 0.000
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 25,000,000 37,540,488 37,540,488 (28,827,847) 0 0 0 0 25,736 0] XXX
6099999. Total - Unaffiliated 1,421,456,319 | 2,126,888,755 | 2,126,888,755 33,606,023 0 47,734,180 0 0 10,673,668 | 664,749,963 [ XXX
6199999. Total - Affiliated 1,465,557,058 | 1,379,809,284 | 1,379,809,284 2,607,124 0 0 0 0 19,700,000 0 XXX
6299999 - Totals 2,887,013,377 [ 3,506,698,039 | 3,506,698,039 36,213,147 0 47,734,180 0 0 30,373,668 | 664,749,963 | XXX

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A ...
2A ...
3A ...

coooo
S
@

oo oo
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

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

BBGOOH-TQ-2 ......... OB 1= PR (SN A e e eennnaaan ....09/30/2019 ... |...... B0 [ 5,683,805 |....oeeeeernnieeeeeennnenn0 e 0.000
00LGC4-VD-9 ......... BLACKSTONE REAL ESTATE PARTNERS IX LP ..iievuuuiiiiiiuiniiiiiiiunniiiiiiniinniiirsnnnnsissrinnns | aeeeessssssseeesesssnneeesesssnnesesesssnnaseeennnns [oereeeees N PP PPPPI ...12/06/2018 ...|...... o0 [ 17,517,701 |oevveiiiiiiiinineienn0 i 0.000

2199999. Joint Venture Interests - Real Estate - Unaffiliated 23,201,506 XXX
344100-10-1 ......... |FMRE HOLDINGS LLC ..uuiiiiiiiuniniiiiiuuniiiiiustisssiiuesissssressnssessssssnsssasnsssnsssssrnsss | neseessssssnsesesssssnneseessssnnseeesnssnnneeesens foeneeeesesssnnnnnenes PP PPPPPP ...01/81/2010 .| 0 [ 37,400,000 f...ooivivvnniiiiiiniinnnnn0 foiiiiiiiininnns 0.000

2299999. Joint Venture Interests - Real Estate - Affiliated 37,400,000 XXX
568108-32-8 PIMCO ABSOLUTE RETURN STRATEGY |11 ONSHORE LLC .. . | NEWPORT BEACH ... .|PACIFIC INVESTMENT MANAGEMENT COMPANY . ....07/15/2016 ... L. 13,171,301 ... ...0.000
BBGOOL-LP-3 . ..| ABRY ADVANCED SECURITIES FUND IV LP .. . | CAYMAN 1SLANDS ABRY  PARTNERS .. ....12/06/2018 .. .. 4,277,120 |. 0.000
BBGOOM-HI-2 ......... ABRY PARTNERS IX LP . | BOSTON ...| ABRY PARTNERS .. ....02/28/2019 ... 7,410,594 |.... ...0.000
.. | ABRY SENIOR EQUITY VI BOSTON .| ABRY  PARTNERS ....06/30/2022 .. foeeii B0 3,560,783 |.... ...0.000
BBG00Q-21-6 . .| ARES CORPORATE OPPORTUNITIES FUND VI . . | LOS ANGELES . ARES MANAGEMENT CO. ....04/30/2020 .. 9,384,272 |. 0.000
BBGOOP-FC-0 AG CREDIT SOLUTIONS ... | NEW YORK ... | ANGELO GORDON ....09/30/2019 ... foeiiis 2eeii 0 e 5,500,000 |.... ...0.000
BBGOOK-H6-2 ANTLER GLOBAL FUND +... | LUXEMBOURG .. . | ANTLER ....12/06/2022 ... ...2,513,529 [.... ...0.000
BBGOOL-BK-5 . ..| ARCLIGHT ENERGY PARTNERS FUND VI . | BOSTON ..... ARCLIGHT CAPITAL PARNTERS ....07/08/2019 .. .. 5,713,132 |. 0.000
BBGOOL-LC-2 . ..| ARDIAN CO-INVESTMENT FUND V EUROPE NEW YORK ARDIAN ... ....02/21/2019 .. .. 4,128,000 |[. 0.000
BBGOOM-H2-7 . ..| ARDIAN SECONDARY VIII ... NEW YORK ARDIAN ... ....03/31/2019 .. .. 2,966,958 |. 0.000
BBGOOD-YP-7 . ..|BC PARTNERS MANAGEMENT XI LIMITED . LONDON .. BC PARTNERS LLP . ....08/24/2020 .. 0.000
AAS995-1Y-3 . ..|APOLLO HYBRID VALUE FUND ............. . [ NEW YORK MORGAN STANLEY .. ....09/14/2018 .. 0.000
BBG000-B9-6 . ..| BROOKFIELD INFRASTRUCTURE FUND IV-B, LP . | NEW YORK .. BROOKF IELD ASSET MANAGEMENT ....11/15/2019 .. 0.000
BBGOOR-MF-1 . ..| BLACKSTONE ASIA 11 ......eeeeee . |NEW YORK .. BLACKSTONE ... ....08/10/2021 .. 0.000
BBGOOQ-XK-0 . .| BLACKSTONE LIFE SCIENCES V .. NEW YORK BLACKSTONE ... ....12/06/2018 .. 0.000
BBGOOG-CR-0 CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES ... . | CAYMAN ISLANDS ... ... | CARLYLE [NVESTMENT MANAGEMENT LLC ... ....12/21/2018 ... 8,566,315 |.... ...0.000
BBGOOS-YJ-8 CLAYTON, DUBILIER & RICE XI ... DELAWARE .| CLAYTON, DUBILIER & RICE ....04/10/2020 ... 8,215,932 |.... ...0.000
BBGOOG-XL-0 . ..|DYAL CAPITAL PARTNERS IV LP ... NEW YORK .. DYAL CAPITAL PARTNERS IV LP .. ....03/31/2019 .. .. 2,177,047 |. 0.000
BBGOON-08-6 . .| FORTRESS CREDIT OPPORTUNITIES FUND V LP . | NEW YORK .. FORTRESS INVESTMENT GROUP LLC ....11/30/2018 .. 3,435,570 |. 0.000
00M8VL-V6-2 FORTRESS LENDING FUND | LP . |NEW YORK ... | FORTRESS INVESTMENT GROUP LLC ... ....08/30/2019 ... 280,470 |.... ...0.000
BBGOOP-9J-2 GREAT HILL EQUITY PARTNERS VI NEW YORK .| GREAT HILL PARTNERS .... ....06/28/2019 ... ...0.000
OOMTYO0-S2-2 . .| ICONIQ STRATEGIC PARTNERS IV LP . . | CAYMAN ISLANDS ICONIQ . ....07/01/2019 .. 0.000
BBGOOV-TH-1 . .| ICONIQ V .. . | CAYMAN ISLANDS ICONIQ . ....07/01/2020 .. . 0.000
BBGOOQ-T5-8 . ..|KKR ASIA 1V . . |NEW YORK ... KKR Investment Managemen ....05/15/2020 .. .. 4,843,657 |. 0.000
BBGOOQ-XX-2 . ..| KKR NEXT GENERATION FUND |1 . [NEW YORK .. KKR Investment Management LLC ....08/30/2019 .. .. 7,655,257 |. 0.000
AAZ998-6E-8 . ..| KPS SPECIAL SITUATIONS FUND V, LP . . [ NEW YORK .. KPS Investors V, LP . ....10/15/2019 .. 3,212,953 |. 0.000
BBGOOK-5T-5 . ..| LEXINGTON CAPITAL PARTNERS IX . . [ NEW YORK .. LEXINGTON PARTNERS .. ....11/30/2018 .. .. 4,261,064 |. 0.000
ABC995-80-8 . .. | OAKTREE OPPORTUNITIES XI ....... CAYMAN I SLANDS OAKTREE OPPORTUNITIES FUND XI GP ....07/08/2020 .. .. 4,000,000 |. 0.000
00JSL5-G5-7 . .| OAKTREE SPECIAL SITUATIONS FUND |1 LP LOS ANGELES .... OAKTREE ........... ....11/16/2018 .. . 12,000,000 |. 0.000
BBGOOO-BI-5 PECO 11 W CONSHOHOCKEN ... ... | MORGAN STANLEY .. ....04/03/2020 ... ...0.000
617449-G2-3 MORGAN STANLEY PRIVATE MARKETS FUND IV LP .. W CONSHOHOCKEN ... . MORGAN STANLEY .. ....01/18/2008 ... ...0.000
630254-0L-5 . .. |MORGAN STANLEY PRIVATE MARKETS FUND V LP . W CONSHOHOCKEN MORGAN STANLEY ....10/21/2010 .. 0.000
630548-FP-5 . .| MORGAN STANLEY PRIVATE MARKET FUND VI LP . .| W CONSHOHOCKEN MORGAN STANLEY ....01/16/2014 .. 0.000
654315-GE-4 RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP <eeo | W CONSHOHOCKEN ... ... | MORGAN STANLEY .. ....01/17/2014 ... ...0.000
BBG00S-01-4 SILVER LAKE VI ... . | NEW YORK .| SILVERLAKE PARTNERS .... ....06/04/2020 ... ...0.000
BBGOOQ-KK-4 . .| THOMAS BRAVO XIV . | SAN FRANCISCO THOMAS BRAVO ....05/29/2020 .. 0.000
ABC998-2G-0 VARDE DISLOCATION FUND . . | CAYMAN ISLANDS ... ... | VARDE DISLOCATION FUND GP .. ....06/12/2020 ... ...0.000
BBGOOT-R4-7 VITRUVIAN PARTNERS IV LONDON .| VITRUVIAN PARTNERS .. ....05/15/2020 ... ...0.000
BBGOO1-DQ-4 . ..| WARBURG PINCUS GLOBAL GROWTH X111 . NEW YORK .. WARBURG PINCUS .. ....02/28/2019 .. 0.000
09157D-10-3 . ..| FM GLOBAL INVESTMENT PARTNERS, L.P. . . | PRINCETON . BLACKROCK ..... ....11/30/2016 .. 0.000
G3927R-90-9 . .. | GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP . . | NEW YORK .. GCM GROSVENOR ....11/08/2005 .. 0.000
380990-22-6 . ..|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX ...... NEW YORK .. GOLDMAN SACHS ....08/28/2007 .. 0.000
380990-23-4 . ..|GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS XI . NEW YORK .. GOLDMAN SACHS ....08/19/2011 .. 0.000
380990-85-3 . .| GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND VI . . [ NEW YORK .. GOLDMAN SACHS ... ....11/28/2012 .. 0.000
BBGO15-B6-0 APOLLO ACCORD FUND V, L.P. ievvreiiiiiiiiiniiiiiiiiis . |NEW YORK ...|APOLLO CAPITAL MANAGEMENT, L.P. ....02/01/2022 ... ...0.000
BBGOOP-T7-6 AUDAX SENIOR LOAN FUND IV ... ..o | NEW YORK .| AUDAX MANAGEMENT CO., LLC ....07/31/2020 ... ...0.000
000000-00-0 . ..|FOSS ADMIRAL FUND, LLC ....... . | WILMINGTON FOSS RENEWABLE ENERGY PARTNERS, LLC . ....03/26/2021 .. 14,174,742 |. 0.000
000000-00-0 . ..|FOSS MID-CAP HISTORIC FUND 11 ... . | WILMINGTON .. FOSS MID-CAP MANAGER I11. LLC .. ....08/09/2021 .. .. 9,673,258 |. 0.000
000000-00-0 .........|RBC Community Investments California Fund-7, LLP WILMINGTON .. RBS COMMUNITY INVESTNENTS GP-CA7, LLC . ....00/30/2021 .. ..2,919,801 |. 0.000
000000-00-0 . ..| STRAT FUND37 ... . | WILMINGTON .. STRAT FUND37 .. ....05/24/2022 .. .. 6,883,737 |. 0.000
000000-00-0 .........[USB NMTC FUND 2021-8, LLC ... . | WILMINGTON .| US BANCORP COMMUNITY DEVELOPMENT CORPORATION . ...11/18/2021 ... ... 17,625,824 |.... ...0.000

2599999. Joint Venture Interests - Other - Unaffiliated 307,157,092 XXX
BBGOOO-QN-9 ......... |WELL|NGTON MANAGEMENT EMERGING MARKET DEVELOPMENT .......cceeviiiiiirnnnniiiiiiiiiniiniinnnns |BOSTON ............................................. | ......... VA......... |WELL|NGTON .................................................................................... L 12/02/2019 e 0 [ 25,735 |ovivvninnniiiininnnnenn0 i 0.000

4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 25,735 XXX
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6099999. Total - Unaffiliated 330,384,333 0 XXX
6199999. Total - Affiliated 37,400,000 0 XXX
367,784,333 0 XXX

6299999 - Totals
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
ALLIANZGI INTERNATIONAL SMALL-CAP
01900C-53-2 ..... OPPORTUNITIES LLC evvvveeiiiiiiieiecieiiiee NEW YORK .evveeieiiiiiiieieecens Jevninnns NY.ones ALLIANZGE ©oeniiiiicecei e . 12/25/2019 ..|. 03/31/2022 ..|... 13,196,060 |.........un.... [N O [N O [N O [N O [N O 0f..... 13,196,060 |....... 29,368,184 |.......coeee 0(..16,172,124 |... 16,172,124 |............... 0
INDEPENDENT FRANCHISE PARTNERS GLOBAL EQUITY
007706-10-2 ..... LP . CHICAGO . [T AT NORTHERN TRUST ... ... |- 12/12/2019 ..|. 03/31/2022 ..|... 58,930,571 |.. .0 . cond0 ot 58,930,571 |....... 91,884,702 |... ...0[... 32,954,131 |... 32,954,131 |... .
1999999. Joint Venture Interests - Common Stock Unafflllat d 72,126,631 0 0 0 0 0 0 72,126,631 121,252,886 0| 49,126,255 | 49,126,255 0
BBGOOH-TQ-2 ..... ROCKPOINT REAL ESTATE VI ..oovvvvvnniiiiiinnnnns [0S AR, MA.....oeet ROCKPOINT eveiiiiiiiie e ‘ 09/30/2019 | 11/15/2022 ..[.... 1,480,027 |........ 91,937 |ovveiiiinne [N O [N O 0fun. 91,937 [oeviiiinnnn0 e 1,571,964 |........ 2,632,727 |.ccvvvnnnnnnns 0 ... 1,060,763 |.... 1,060,763 |............... 0
00LGC4-VD-9 ..... BLACKSTONE REAL ESTATE PARTNERS IX LP ....... NEW YORK oevvvnieieermnninneeennn Jernnnnnes NY..ooooees The BLACKSTONE GROWP L.P. ......ccevvennnns . 12/06/2018 ... 12/27/2022 ..|.... 3,734,385 |....... 488,561 [.......coennnns (U] (U] T 0f..... 488,561 [......ceeen 0 o 4,222,946 |........ 9,600,874 |.....cceeeenee 0/...5,377,928 |.... 5,377,928 |............... 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 5,214,412 580,498 0 0 0 580,498 5,794,910 12,233,601 0 6,438,691 6,438,691 0
344100-10-1 ..... JFMRE_HOLDINGS LLC .. ... JWALTHAM .. TP [ INVESTMENT IN AFFILIATE ... ... | 01/31/2010 .]. 12/31/2022 ..... 1,840,325 |.. .0 .. ...0 cen0 [t 1,794,660 |........ 1,794,660 |... 0 ].... .0 ... .
2299999. Joint Venture Interests - Real Estate - Affiliated 1,840,325 0 0 0 0 0 0 1,794,660 1,794,660 0 0 0 0
BBGO00-BS—4 ..... ASTIGNES ASIA RATES PARTNERS ........oeeuveeens SINGAPORE ....eeeeveeeeeeeennines Joeevniinnes ceeeennann ASTIGNES CAPITAL ASIA PTE. LTD. ......... . 02/27/2020 ..|. 09/14/2022 ..|... 11,529,106 |.... 3,470,894 |............... (V) (V) 0f...3,470,8% |............... [V . 15,000,000 |....... 15,000,000 |...cevvvnnnnnns (V) (V) (V) 0
FM GLOBAL SELECT MANAGERS LP (Frmly known as
617447-55-2 ..... MORGAN STANLEY INST. W CONSHOHOCKEN .. MORGAN STANLEY ... . |- 06/28/2004 ..|. 12/20/2022 ..|... 74,404,747 |.... 8,741,747 |... L 8 TANTAT [0 e 83,146,494 |....... 88,600,000 |... ... 5,453,506 |[.... 5,453,506 |...
617447-53-7 ..... MORGAN STANLEY IFHF SPV LP . W CONSHOHOCKEN .. MORGAN STANLEY ... . 09/01/2011 ..|. 12/20/2022 ..|..evvvnvnnnnnne [N O [V R | A | I R | B FON (VN R | ) R (VN FO 137,398 [oeiiiiinnn0 e 137,398 |....... 137,398 |...
BLACKROCK FIXED INCOME GLOBAL ALPHA ONSHORE
09254D-10-5 ... FUND LLC weviiiiiiiie e WILMINGTON .ovvveeiiiiiiiiinieees Jvninnnns DE......... BLACKROCK ....evvvvieiiiiiiiie e . 05/31/2016 ..|. 08/18/2022 ..... 24,478,564 |....... 521,436 |ooevveninnnns [N O [N O (U . 521,436 |.oevveninnnns 0f..... 25,000,000 |....... 25,000,000 [ourevernnnnns [N O [N O [N O 0

PINCO ABSOLUTE RETURN STRATEGY |11 ONSHORE

568108-32-8 .....
009GZ0-BQ-2 ..... BALYASNY ATLAS ENHANCED FUND LTD.
BBGOON-L4-6 ..... MILLENIUM USA LP ...

BBGOOD-BB-3 ..... 0BSIDIAN FUND LP

NEWPORT BEACH
CHICAGO ..
CHICAGO ..
CHICAGO ..

PACIFIC INVESTMENT MANAGEMENT COMPANY . |. 07/15/2016 ..[. 03/10/2022 ..|... 43,171,301
.| BALYASNY CAPITAL MANAGEMENT . . 09/02/2019 ..|. 10/28/2022 ..|... 16,665,109 |..
.| NORTHERN TRUST ... . 01/01/2020 ..|. 10/28/2022 ..|.... 6,830,082 , X
.| NORTHERN TRUST ... . 02/01/2021 ..[. 09/08/2022 ..|... 13,031,148 |... (3,031,148)|.

....... 43,171,301 |....... 56,342,602 |...
18,500,000 |....... 18,500,000
. 7,668,072 |.. 7,668,072
10,000,000 |....... 10,000,000

.. 18,171,301 |...

- (3,031, 148)] .

BBGOOM-92-6 ..... TUDOR BVI GLOBAL ... .. | STAMFORD ... TUDOR INVESTMENT CORP . . 10/01/2018 ..[. 10/04/2022 ..|... 22,312,346 |.... 2,687,654 |... ... 2,687,654 ...... 25,000,000 |....... 25,000,000 |...
BBGOOL-LP-3 ..... ABRY ADVANCED SECURITIES FUND IV LP . . | CAYMAN ISLANDS . ... |ABRY PARTNERS .... . |- 12/06/2018 ..|. 10/06/2022 ..|.... 1,930,103 |......(346,392)|......cceeeeee0 |0 |0 | (346,392)|....ccceennnnn0 fenneens 1,583,711 |........ 1,583,711 |...
BBGOOM-HI-2 ..... ABRY PARTNERS IX LP ..... BOSTON ... .| ABRY PARTNERS . . 02/28/2019 ..|. 12/27/2022 ..|.... 2,758,514 . 493,917 |.. . 3,252,431 |.. 3,252,431

BGO11B-8C-2 ..... ABRY SENIOR EQUITY VI ..
BBG00Q-21-6 ..... ARES CORPORATE OPPORTUNITIES FUND VI
BBGOOP-FC-O ..... AG CREDIT SOLUTIONS ..

BOSTON .
... [LOS ANGELES
. |NEW YORK .

.| ABRY PARTNERS . . 06/30/2022 ..|. 10/18/2022 ..
ARES MANAGEMENT CO., LLC .. . |- 0473072020 ..|. 11/29/2022 ..
ANGELO GORDON .. . 09/30/2019 ..|. 12/27/2022 ..[.... 1 772,866 |..

15

. . 2,080 |..
. (4 736)

079,302
........ 1,678,026

.. 2,050
1,364,184 |...

BBGO0O-FC-5 ..... AG DISLOCATIONS . NEW YORK .| ANGELO GORDON . 09/30/2019 ..|. 12/27/2022 ..[............... L | | 1 1 o | 0.

BBGOOP-8S-1 ..... ALKALL 1V ......... NEW YORK .|D.E. SHAW ....... . 07/01/2019 .[. 11/28/2022 ..|.... 3,676,954 K . 3,827,847 |.. 827,

BBGOOL-BK-5 ..... ARCLIGHT ENERGY PARTNERS FUND VI . BOSTON ARCLIGHT CAPITAL PARNTERS . . |- 07/08/2019 ..|. 12/20/2022 ..[.... 1,001,264 [....... 735,802 [......ceeeeunnn0 forrevrnennnnnn0 foniiniiennnn0 00l 735,802 o0 s 1,737,066 |........ 1,737,066 |...

BBGOOL-LC-2 ..... ARDIAN CO-INVESTMENT FUND V EUROPE NEW YORK ... ARDIAN ... . 02/21/2019 ..|. 12/06/2022 ..|.... 1,125,266 |....... 118,234 [.........cc..0 fouveeeeeiiiil0 el 0 1l 118,234 |0 s 1,243,500 |........ 1,243,500 |...

BBGOOM-H2-7 ..... ARDIAN SECONDARY VITI ........ NEW YORK .| ARDIAN ... . 03/31/2019 ..|. 11/28/2022 ..|.... 1,847,622 . . 1,884,157 |.. 1,884,157 0
AAS995-1Y-3 ..... APOLLO HYBRID VALUE FUND ... NEW YORK .| MORGAN STANLEY . . 09/14/2018 ..|. 12/27/2022 ..|.... 6,424,901 1 321 569 |.. . 7,746,470 |.. 9,716,848 1,970,378 |.

BBG000-B9-6 ..... BROOKFIELD INFRASTRUCTURE FUND IV-B, LP NEW YORK .| BROOKF IELD ASSET MANAGEMENT . . 11/15/2019 ..[. 12/14/2022 ..|....... 926,673 .. 55,990 |.. .982,663 |.. 1,513,382 ..530,719 |.

0 0

0 0

0 0
BBGOOQ-XK-O ..... BLACKSTONE LIFE SCIENCES V . NEW YORK . .| BLACKSTONE ... . 12/06/2018 ..[. 11/17/2022 ..|....... 319,204 .(31,859)].. 0 . 287,435 |.. 287,435 0 0
BBGOOG-CR-0 ..... CARLYLE GLOBAL INFRASTRUCTUHE OPPOHTUNITIES CAYMAN ISLANDS . - | CARLYLE INVESTMENT MANAGEMENT LLC . |- 1272172018 ..). 07/19/2022 ..[.... 1,836,114 0 ..2,342,224 |.. 2,720,508 0 ..378,284 |.
BBGOOS-YJ-8 ..... CLAYTON, DUBILIER & RICE XI . DELAWARE ... .| CLAYTON, DUBILIER & RICE ........ . 04/10/2020 ..|. 11/16/2022 ..[....... 337,583 0 .331,194 |.. 331,104 0 .0
BBGOOG-XL-0 ..... DYAL CAPITAL PARTNERS [V LP . NEW YORK .|DYAL CAPITAL PARTNERS IV LP . . 03/31/2019 ..|. 12/20/2022 ..|....... 582,754 0 .682,433 |.. 746,974 0 64,541 |.
BBGOON-08-6 ..... FORTRESS CREDIT OPPORTUNITIES F NEW YORK .| FORTRESS INVESTMENT GROUP LLC . 11/30/2018 ..|. 12/00/2022 ..|.... 1,394,688 , 0 . 1,408,056 |.. ,408,056 0 .0
00MBVL-V6-2 ..... FORTRESS LENDING FUND | LP NEW YORK ... .| FORTRESS INVESTMENT GROUP LLC . 08/30/2019 ..[. 11/15/2022 ..|.... 2,699,104 .(86,288)|.. 0 .2,612,816 |.. 3,145,591 0 ..532,775 |.

00MTY0-52-2 ..... ICONIQ STRATEGIC PARTNERS IV LP . ... | CAYMAN ISLANDS .... .| 1CONIQ . |- 0770172019 .| 12/21/2022 ..|....... 359,204 |....... (99,642)]....cceeeeeen0 o0 o0 s (99,642) (V) RO 259,652 |........ 2,115,839 |... ...0|.... 1,856,186
BBG00Q-T5-8 ..... KKR ASIA IV .| NEW YORK ... KKR Investment Management LLC .. . |- 05/15/2020 ..|. 10/25/2022 ..[....... 165,822 [..........3,830 [....eeereennnn0 ferrrniiinnenn0 o0 e 3,830 .... 169,652 ...238,902 |0 [, 69,250
BBGOOQ-XX-2 ..... KKR NEXT GENERATION FUND 11 NEW YORK .|KKR Investment Management LLC . 08/30/2019 ..|. 12/13/2022 ..|....... 533,926 .(60,271)].. . 473,685 |.. 1,003,573 ..529,018 |.

AAZ998-6E-8 ..... KPS SPECIAL SITUATIONS FUND V, LP .
BBGOOK-5T-5 ..... LEXINGTON CAPITAL PARTNERS IX
BBGOOP-V3-2 ..... GCM GROSVENOR MAC 11
ABC995-80-8 ..... OAKTREE OPPORTUNITIES XI .
00JSL5-G5-7 ..... OAKTREE SPECIAL SITUATIONS FUND |1 LP

NEW YORK
NEW YORK ...
NEW YORK
CAYMAN ISLANDS .
LOS ANGELES ..

.|KPS Investors V, LP ...
LEXINGTON PARTNERS ...
....| CGM GROSVENOR

. | OAKTREE OPPORTUNITIES FUND XI GP .
.| OAKTREE ..........

. 10/15/2019 ..|. 10/27/2022 ..|....... 391,446 , X . . . 159,381 |..
. |- 11/30/2018 ..|. 10/12/2022 ..[.......668,610 , L0 0 0 [
. |- 0771072019 ..|. 12/23/2022 ..|.... 1,674,419 |....... (20,692)......ceeveenn0 |0 |0 [, (20,692)

. 07/08/2020 ..|. 11/28/2022 ..[........ 59,142 4,550 |..
. 11/16/2018 .[. 12/12/2022 ..|.... 3,686,905 . 746,867 |..

.550,827 |..
.nnnee.. 759,069
........ 1,653,727
.. 63,692 |..
. 4,433,772 |..

...560,743
1,527,690 |...
1,653,727 |...
. 63,692
4,433,772

..9,916 |.
....... 768,621

cooocx

o

coooo

BBG000-BY-5 PECO 11 . .. | W CONSHOHOCKEN .| MORGAN STANLEY . . 04/03/2020 ..|. 10/28/2022 ..|.... 1,335,703 . 144,123 |.. . 1,479,826 |.. 1,479,826 0
617449-G2-3 . MORGAN STANLEY PRIVATE MARKETS FUND 1V LP W' CONSHOHOCKEN .| MORGAN STANLEY . . 01/18/2008 ..[. 11/14/2022 ..[........ 94,947 . (66,336)|.. .. 28,611 [.. 2,044,719 ....2,016,108 |.
630254-0L-5 . MORGAN STANLEY PRIVATE MARKETS FUND V LP ... W CONSHOHOCKEN .| MORGAN STANLEY . . 10/21/2010 .|. 07/12/2022 ..|.....2,393,293 (380,510)|.. .2,012,783 |.. 6,960,686 4,947,903 |.

: ....... 7,512,781 |........ 7,512,781 |...

630548-FP-5 MORGAN STANLEY PRIVATE MARKET FUND VI LP ... [W CONSHOHOCKEN ..
RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP

MORGAN STANLEY .... . 01/16/2014 ..|. 10/17/2022 ..[.... 6,856,500 |[.......656,281 [........ccccutn0 fourreinnennnn0 o0 s 656,281

654315-GE-4 .....
BBG00S-01-4 ..... SILVER LAKE VI ..

W CONSHOHOCKEN ..

. MORGAN STANLEY
- [ NEW_YORK

SILVERLAKE PARTNERS

. 01/17/2014 ..|. 03/03/2022 ..

. .. 1,420,759 |.... 1,420,759 |...
. 06/04/2020 ..|. 09/26/2022 ..

.......... 4,905 |..........4,905 |...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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09157D-10-3 ..... FM GLOBAL INVESTMENT PARTNERS, L.P. .......... PRINCETON .. BLACKROCK 586,704 |... [P | R 586,704 ...0].... 3,520,371 |.... 3,520,371 |... .0

. 11/30/2016 ..|. 12/13/2022 ..|... 12,082,349 |.......586,704 [..........c..o.0 feeereiiieiin0 fonieniiiinnnl0 )., 586,704 |0 e, 12,669,063 |....... 16,189,424 |...

63927R-90-9 ..... [GOM GROSVENOR FM GLOBAL INVESTMENT FUND LP . [NEW YORK .| GOM' GROSVENOR . 11/08/2005 ..|. 09/28/2022 .. .153,000 |.. 3,188,502 0. 3,035,592 |.....3,035,592

380990-22-6 ..... GSPE - GOLDMAN SACHS PRIVATE EQUITY IX ...... NEW YORK ... GOLDMAN SACHS . 08/28/2007 .| 12/21/2022 ..|........ 13,479 |........ 50,863 [coeeeeeenen0 feoriiiiiien0 o0 o0 50,8683 [0 [ 64,342 [ 5,110,595 |... ... 5,046,253 |.... 5,046,253 |...
GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS

380990-23-4 ..... X1 e NEW YORK v ferieenen [\ A GOLDMAN SACHS .. see e . 08/19/2011 ..|. 11/30/2022 ..[.... 4,981,766 |....... 115,643 [ovoveeeeenne (1) IR (1) U 0 e 115,643 [ovoveeeeenee [\ 5,007,409 |....... 18,355,229 |.oveeeneee 0 |... 13,257,821 |... 13,257,821 |...ocveenenene 0
GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE

380990-85-3 ..... FUND V1 s NEW YORK v fereenen [\ A GOLDMAN SACHS -..vveeeeeeeeee e . 11/28/2012 ... 08/23/2022 ..|.... 1,753,757 |....... [CA: ;)] (1) IR (1) U 0 e [CA: ;)] [\ 1,705,869 |........ 4,589,309 |-.eoveeeennne 0|.... 2,883,440 |.... 2,883,440 |.............. 0
MSPE-CG SERIES HOLDING LLC (a/k/a CHRYSLER)

156990-08-7 ... NEW YORK v ferreenen [\ A MORGAN STANLEY ... . 07/23/2007 ..|. 10/21/2022 ..[......... Y L] (1) IR (1) U (1) IR L1 0 |eeeaeenne 7478 | 7478 | (1) IR (1) IR (1) FU 0

349990-01-0 ..... NEW YORK v MORGAN STANLEY ... . 07/10/2006 ..|. 01/03/2022 .. (47,083)|....... (47,083)]-veeenne 0

999183-18-9 ..... NE YORK ... MORGAN STANLEY ... . |- 0272372007 ... 12/21/2022 .| 0 0 811 ... o0 o 3,811 [, 3,811 ...

578990-01-2 . . | NEW YORK . [ MORGAN STANLEY . . 05/22/2006 ..|. 12/21/2022 .. ..3,087 |.

746990-04-3 ... NE YORK ... MORGAN STANLEY ... . |- 05/23/2007 ... 12/21/2022 .| e 996 [ . .

817999-63-4 ..... MSPE-SEQUOIA CAPITAL INDIA GROWTH FUND | ... |CAYMAN ISLANDS ....eereeerueennes MORGAN STANLEY ..eveenveeieeieeeeeeeenes . 07/14/2006 .[. 01/03/2022 .| (23,045)|....... (23,045).cvvenenn 0
MSPE-TRINITY EQUITY HOLDINGS, LLC (2008-07-

223995-43-2 ... L) IR NEW YORK v MORGAN STANLEY ... . 07/31/2006 .| 01/03/2022 .[........ 11,663 [veveeeeene (1) IR (1) IR (1) U (1) IR (1) IR [(J) X A (L 0 e (11,663)]....... [RRIN:x))] U 0
MSPE-UNIVISION (THL EQUITY FUND VI

884998-80-8 ..... INTERMEDIATE INVESTORS (NIVISI . NEII YORK . [ MORGAN STANLEY . . 03/19/2007 ... 01/03/2022 ..[....... 106,522 0 .0 .106,522 |.. .0 0 .(106,522).......(106,522) .0

549300-58-0 ..... BLACKROCK SECURITIZED INVESTORS L.P. WILMINGTON . . | BLACKROCK ....... . 06/15/2020 ..|. 09/30/2022 ..[....... 244,265 0 .0 .218,591 |.. 218,591 0 0| 0 .0

BBGOON-K5-4 ... APOLLO ACCORD FUND IV, L.P. CAYMAN 1SLANDS . .| APOLLO ACCORD ADVISORS IV, LP . 09/25/2020 ..|. 04/05/2022 ..|.......812,500 |.. . 0 .0 .. .812,500 |.. 1,690,245 0 ..877,745 |. .0

BBG015-B6-0 ..... APOLLO ACCORD FUND V, L.P. NEI YORK . .| APOLLO CAPITAL MANAGEMENT, L.P. . 02/01/2022 ..[. 10/06/2022 ..|... 21,046,264 |... (1,229,325)|. 0 .0 ... (1,229,325)|.. 19,816,939 |....... 19,816,939 0 0 .0

BBGOOP-T7-6 ..... AUDAX SENIOR LOAN FUND IV ... ... | NEW YORK ... U AUDAX MANAGEMENT 0., LLC .. |- 0773172020 . |. 11/22/2022 ... 1,257,790 |[....... (97,897)|.... .0 .. JOLC ] N ) (97,897) 1,159,893 [........ 1,159,893 |... .0 .. 0 ... 0. .0

2599999. Joint Venture Interests - Other - Unaffiliated 302,855,016 | 18,548,051 0 0 0] 18,548,051 0 321,403,067 384,098,825 0| 62,695,758 | 62,695,758 0
ARROWSTREET INTERNATIONAL EQUITY ACHI ex US

BBGOOL-G7-9 ... TRUST FUND CLASS C .o BOSTON e [eiennn WA......... ARROWSTREET ... . 12/25/2019 ..[. 06/15/2022 ..|...61,061,720 |..(41,910,641)|.......c.uu... (| I (1) U 0 .. (41,910,641)|...cccueennnne [\ 19,151,081 |....... 50,000,000 [-..ccovvenennne 0 |...30,848,919 |... 30,848,919 [......ccunee 0
WELLINGTON MANAGEMENT EMERGING MARKET

BBG000-QI-9 ..... DEVELOPMENT ....iuvirriiinieiiinienicnicnienienns BOSTON .eveveienienienienienies oo MA......... WELLINGTON .veiecseisirsicsin s s . 12/02/2019 ..|. 03/31/2022 ..... 16,125,524 |....ccuvrernns o} PO o PP o PR [\ PP o PP 0] 16,125,522 |....... 27,055,145 |oooinienenne 0 ... 10,929,622 |... 10,929,622 |............... 0

4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 77,187,244 | (41,910,641) 0 0 0| (41,910,641) 0 35,276,603 77,055,145 0| 41,778,541 | 41,778,541 0

6099999. Total - Unaffiliated 457,383,303 | (22,782,092 0 0 0| (22,782,092) 0 434,601,211 594,640,457 0] 160,039,245 | 160,039,245 0

6199999. Total - Affiliated 1,840,325 0 0 0 0 0 0 1,794,660 1,794,660 0 0 0 0

6299999 - Totals 459,223,628 | (22,782,092) 0 0 0| (22,782,092) 0 436,395,871 596,435, 117 0] 160,039,245 | 160,039,245 0




oL

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
05581K-AB-7 ..... BNP PARIBAS / BNP PA L 1GFE L 798,593 [...98.2970 [.......cevvnnnnn 737,228 |ooiiiiinnnnnnnns 750,000 |oeeevvunnninnnns 772,312 [oeviiiiiiiinnnns 0 |eeens (21,577) [eeeeeeiiinnnnnnd (U [V P 3.800 |...... 0.870 ...10/07/2021 ...|....01/10/2024 ...
3130AT-2D-8 ..... FEDERAL HOME LOAN BA .... .. 1.AFE ..|... .. 1,000,000 |...95.6410 |... .1,000,000 |.. ....1,000,000 JLO I N | [ APt | B IEUPRPRRTPIN | B AU 5.000 |...... 5.000 ....08/18/2022 ...|....08/25/2037 ...
3130AT-3X-3 ..... FEDERAL HOME LOAN BA .... .. 1.AFE ..|... .. 1,500,000 |...98.2360 |... .1,500,000 |.. .... 1,500,000 O o0 o0 [0 5.000 |...... 5.000 ....08/24/2022 ...|....09/01/2032 ...
3130AT-V9-5 ..... FEDERAL HOME LOAN BA .... .. 1.AFE ..|... ..750,000 |. 100.0890 |... ... 750,000 |.. JLO I N | I ARt | B ISP | B ST 6.000 |...... 6.000 ....11/08/2022 ...|....11/23/2027 ...
3130AT-2D-2 ..... FEDERAL HOME LOAN BA .... .. 1.B FE ..|... 1,000,000 . 100.6690 |... .1,000,000 |.. O o0 o0 [0 6.110 |...... 6.110 ... 11/28/2022 ...|....12/21/2032 ...
38141G-YL-2 ..... GOLDMAN SACHS GROUP ... .. 1.F FE ..|... 415,000 |...95.8310 |... 397,699 |.... ....415,000 |.. 415,000 O o0 0 o0 e 0.925 |...... 0.920 ....10/18/2021 ...|....10/21/2024 ...
912810-TC-2 ..... UNITED STATES TREAS ... .. 1.AFE ..|... . 11,522,911 |...71.4510 |... 11,171,364 ... 15,635,000 |.. ...11,562,259 O e 39,348 o0 [0 2.000 |...... 3.970 ...11/08/2022 ... |....11/15/2041 ...
912810-TG-3 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...80.1560 |... ..395,000 |.. O e 217 0 o0 e 2.875 |...... 3.280 ....08/31/2022 ...|....05/15/2052 ...
912810-TH-1 ..... UNITED STATES TREAS .. 1.AFE .. .. 87.7180 |. ..8,276,193 |. . 9,435,000 .0 .3.250 |......3.750 ....11/30/2022 .. 05/15/2042
912828-3II-8 ..... U S TREASURY N/B . .. 1.LAFE .. ...94.0420 |. ..611,273 |. . 650,000 .0 .2.750 |......2.020 ...07/17/2019 .. 02/15/2028
912828-6T-2 ..... UNITED STATES TREAS .. 1.AFE .. ...90.9290 |. . 300,000 .0 ... 2.375 |......2.170 ....06/31/2019 .. 05/15/2029 ...
912828-Y0-7 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...91.3000 |... .5,560,000 |.. ....5,724,154 0 [ (42,521) |0 o0 e 1.625 |...... 0.830 ...05/16/2022 ...|....10/31/2026 ...
912828-79-4 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...85.2420 |... .4,000,000 |.. ... 3,692,752 LU Y78+ 11+ T N | I RPN | ) AN 1.500 |...... 2.690 ...06/27/2022 ...|....02/15/2030 ...
91282C-BE-0 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...95.3530 |... ... 11,919,125 |.... 12,500,000 |.. ... 12,147 142 0 [t 57,700 |0 o0 e 0.125 |...... 2.880 ....11/01/2022 ...|....01/15/2024 ...
912820-BR-1 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...94.8160 |.......oennnns 7,111,200 |.... ....7,500,000 |.. ... 7,496,079 O 3,288 o0 [0 0.250 |...... 0.290 ....03/25/2021 ...|....03/15/2024 ...
912820-CG-4 ... UNITED STATES TREAS ... .. 1.AFE ..|... . ...93.8670 |... .... 15,957,390 [.... .. 17,000,000 |.. ...16,950,870 0 feeeeennn 33,621 |0 [0 e 0.250 |...... 0.440 ....06/30/2021 ...|....06/15/2024 ...
912820-CL-3 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .... 10,016,797 |...93.6910 [.............. 9,369,100 |.... .. 10,000,000 |.. ...10,008,782 LU O (7N N | N RPN | ) AN 0.375 |...... 0.310 ....08/02/2021 ...|....07/15/2024 ...
912820-CS-8 ... UNITED STATES TREAS ... .. 1.AFE ..|... .. 39,161,484 |.. 81.1170 |... ...36,502,650 |.... ...45,000,000 |.. ...39,384,906 0 feeennn218,560 |oveeniieeiinnn [0 e 1.250 |...... 2.870 ...10/31/2022 ...|....08/15/2031 ...
912820-CX-7 UNITED STATES TREAS ... .. 1.AFE ..|... 599,361 |...93.2140 |... 587,248 |.... ... 630,000 |.. 607,187 LU U O (I N | N RN | ) AN 0.375 |...... 2.560 ....06/25/2022 ...|....09/15/2024 ...
91282C-DA-6 . UNITED STATES TREAS .. 1.LAFE .. . 10,738,631 |...96.6790 |. .10,538,011 |. 10,900,000 10,813,308 |.. .0 .0.250 |......1.320 ....06/02/2022 .. 09/30/2023
91282C-0B-4 . UNITED STATES TREAS .. 1.AFE .. 7,468,408 |...93.4020 |. ..7,005,150 |. .7,500,000 . 7,480,423 |.. .0 .0.625 |......0.770 ....11/19/2021 .. 10/15/2024
91282C-DF-5 . UNITED STATES TREAS .. 1.LAFE .. 3,297,198 |...86.3280 |. ..2,969,683 |. . 3,440,000 . 3,314,859 |.. .0 .1.375 |......2.040 ....02/11/2022 .. 10/31/2028
91282C-DH-1 UNITED STATES TREAS .. 1.AFE .. . 24,696,467 |...93.3510 |. .23,881,986 |. 25,583,000 24,926,833 |.. .0 .0.750 |......2.140 ....06/16/2022 .. 11/15/2024 ...
91282C-DN-8 ..... [UNITED STATES TREAS .. 1.LAFE .. 9,524,088 |...93.6090 |. ..9,360,900 |. 10,000,000 .9,602,574 |.. .0 ......1.000 |......3.110 ...08/01/2022 .. 12/15/2024 ...
912820-DZ-1 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .. 677,024 |...94.1400 |... 642,976 |.... ... 683,000 |.. 678,740 O e 1,716 |0 [0 e 1.500 |...... 1.800 ....02/14/2022 ...|....02/15/2025 ...
91282C-EC-1 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .. 6,000,948 |...91.6010 |..eeeunneeens 5,496,060 |.... .6,000,000 |.. ....6,000,811 JLO I U ( K- ARt | B IR | B AU 1.875 |...... 1.870 ....08/09/2022 ...|....02/28/2027 ...
912820-EG-2 ..... UNITED STATES TREAS ... .. 1.AFE ..|... . 39,109,875 |...97.0390 |... ....38,636,078 |.... 39,815,000 |.. LU R 0 (I O | N RN | B FN 2.250 |...... 3.660 ....12/21/2022 ...|....03/31/2024 ...
91282C-EH-0 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .... 32,348,976 |...96.2650 |... ....31,801,143 |.... ...33,035,000 |.. 0 [ 41,705 |0 o0 e 2.625 |...... 3.520 ...11/28/2022 ...|....04/15/2025 ...
912820-EN-7 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .... 13,039,855 |...94.7850 |... .... 13,009,241 |.... ...13,725,000 |.. . JLO RS /£ T N | N RPN | B AN 2.750 |...... 3.980 ....11/28/2022 ...|....04/30/2027 ...
91282C-EQ-0 UNITED STATES TREAS ... .. 1.AFE ..|... ... 13,445,961 |...96.4450 |... ...12,938,097 |.... ...13,415,000 |.. ... 13,439,962 O e (5,999) |0 o0 e 2.750 |...... 2.660 ...06/31/2022 ...|....05/15/2025 ...
91282C-ER-8 . UNITED STATES TREAS .. 1.AFE .. . 14,585,581 1...97.0350 |. . 14,555,250 |. 15,000,000 14,587,945 |.. .0 .2.500 |......4.520 ... 12/21/2022 .. 05/31/2024 ...
91282C-EU-1 ..... [UNITED STATES TREAS .. 1.LAFE .. 7,198,342 |...96.6640 |. ..7,046,806 |. .7,290,000 7,214,360 |.. .0 .2.875 |......3.310 ...06/13/2022 .. 06/15/2025
91282C-EW-7 ..... [UNITED STATES TREAS .. 1.AFE .. ...96.7260 |. ..3,772,314 |. .3,900,000 .3,933,978 |.. .0 .3.250 |......3.040 ....06/30/2022 .. 06/30/2027
91282C-EY-3 . UNITED STATES TREAS .. 1.LAFE .. ...96.8750 |. ..227,656 |. 234,218 |.. .0 .3.000 |......3.130 ....07/13/2022 .. 07/15/2025
91282C-FA-4 ..... [UNITED STATES TREAS .. 1.AFE .. ...97.5540 |. . 33,265,914 |. 33,171,946 |.. .0 ......3.000 |......4.830 ...11/09/2022 .. 07/31/2024 ...
91282C-FB-2 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...94.6250 |........oen... 1,963,469 |.... ... 2,056,853 O [ 1,469 |0 o0 e 2.750 |...... 2.950 ....08/05/2022 ...|....07/31/2027 ...
912820-FC-0 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...92.1030 |... ....30,407,805 |.... . ...29,767,055 LU PR 1) 11! T O | N RPN | ) AN 2.625 |...... 4.360 ....10/21/2022 ...|....07/31/2029 ...
91282C-FE-6 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...97.1010 |.oeeeernnnnnns 8,787,641 |.... .9,050,000 |.. ....8,967,39%4 0 [ 10,015 |0 o0 e 3125 |...... 3.490 ....08/31/2022 ...|....08/15/2025 ...
912820-FG-1 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...97.9250 |.....oounnnnns 4,842,391 |.... . 4,945,000 |.. .... 4,829,867 O e 8,279 o0 [0 e 3.250 |...... 4.710 ....11/09/2022 ...|....08/31/2024 ...
91282C-FN-6 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...99.5030 |... ....12,636,881 |.... 12,700,000 |.. ...12,623,041 O e 4,860 |0 [0 e 4.250 |...... 4.610 ....12/14/2022 ...|....09/30/2024 ...
912820-FQ-9 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...99.7220 |....covnennnns 7,977,760 |.... .8,000,000 |.. ... 7,972,649 O 1,388 |0 [0 4.375 |...... 4.570 ... 11/22/2022 ... |....10/31/2024 ...
91282C-FV-8 ..... UNITED STATES TREAS ... .. 1.AFE ..|... . 102.0700 |... ....11,110,320 |.... 10,885,000 |.. ...11,193,902 0 e (2,501) Jeeeeeeen0 o0 e 4125 |...... 3.770 ....11/30/2022 ...|....11/15/2032 ...
91282C-FII-6 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .100.6170 |... ....16,914,724 |.... .. 16,811,000 |.. ...16,932,509 O e (3,964) |0 o0 e 4.500 |...... 4.220 ....11/30/2022 ...|....11/15/2025 ...
91282C-FX-4 ..... [UNITED STATES TREAS .. 1.LAFE .. . 100.0110 |. ..8,100,891 |. .8,100,000 .8,138,2% |.. .0 .....4.500 |......4.230 ... 12/21/2022 .. 11/30/2024 ...
912820-FY-2 ..... UNITED STATES TREAS .. L 1AFE ... ...99.3510 [....ooennnnnns 4,133,002 |.... .4,160,000 |. ... 4,169,642 O e (108) |0 o0 3.875 [...... 3.830 . 11/25/2022 ... ... 11/30/2029 ...
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912820-FZ-9 ..... UNITED STATES TREAS .....ccevvniiiiiinnnnnniniinnnnnnnnnnns fone ven | oneeees | ceeeeenes LLAFE e 9,805,735 [...99.4680 [.............. 9,767,758 |..euieeennnn 9,820,000 [.....ccuunnnns 9,805,847 [..oovvvvunnnns 0 fooeviiiinn 112 |0 o0 [ 3.875 [...... 3.900 ...12/29/2022 ... |....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 458,655,047 | XXX 447,693,054 478,202,000 459,567,809 0 XXX XXX XXX XXX
01F022-61-8 ..... UMBS TBA 30YR e .. 1.F FE .. 430,000 |...84.7960 |. . 500,000 .430,000 |.. .0 .2.500 |......3.750 ... 12/22/2022 .. 01/15/2061 ...
01F032-6C-3 ..... UMBS TBA 30YR .. 1.F FE .. 876,211 1...90.9520 |. .1,000,000 876,211 |.. .0 ......3.500 |......4.660 ....11/03/2022 .. 12/15/2050 ...
01F040-41-2 ..... UMBS TBA 15YR .. .. 1.F FE ..|... ...97.5350 |... ....984,375 LI RPN | N | RN | B A 4.000 |...... 4.230 ....12/19/2022 ...|....01/15/2038 ...
01F042-61-6 ..... UMBS TBA 30YR .. .. 1.F FE ..|... ...96.3280 |... .... 1,953,477 JLO I N | [ AR | B ISP | B AT 4.500 |...... 4.700 ....12/22/2022 ...|....01/15/2053 ...
20754R-AB-2 ..... FANNIE MAE .. 1.F FE ..|... ...97.5240 |... O o0 o0 [0 1.600 |...... 1.600 ...10719/2021 ...|....10/25/2026 ...
21H022-61-4 ..... GOVT NATL MTG A .. 1.F FE ..|... .. 86.7810 |... JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.500 |...... 3.530 ....12/06/2022 ...|....01/20/2052 ...
21H030-61-7 ..... GNMATT JUMBO TBA 30Y .. 1.F FE ..|... ...89.1600 |... LU RPN | N | RN | B SO 3.000 |...... 3.700 ....12/16/2022 ...|....01/15/2052 ...
21H040-61-6 ..... GNVATT JUMBO TBA 30Y ... .. 1.F FE ..|... ...94.7300 |... . . ... 2,599,201 0 . 0 0 o0 e 4.000 |...... 4.310 ....12/13/2022 ...|....01/15/2051 ...
21H042-61-2 ..... GNMATT JUMBO TBA 30Y .... .. 1.F FE ..|... .. 494,883 |...97.0930 |... 485,469 |.... ... 500,000 |.. 494,883 0 ... FN VN R | N | B RO 4.500 |...... 4.630 ....12/13/2022 ...|....01/15/2040 ...
36179N-LF-3 ..... GNMA PASS-THRU .. 1.F FE ..|... 1,178,291 |. 101.0720 |... 1,118,730 |.... 1,106,864 |.. ....1,162,463 JU Y O (31,793) |vveeeeeeeenn0 [0 e 4.500 |...... 3.490 ....08/28/2013 ...|....08/20/2043 ...
361790-6P-1 ..... GNMA PASSTHRU MA2678 . .. 1.F FE .. 1,231,657 |...93.4630 |. 1,003,246 |. . 1,169,699 01,219,535 |.. .0 ..(26,990) |. .3.500 |......2.720 ....03/31/2015 .. 03/20/2045
361790-RZ-6 ..... GNMA PASSTHRU MA2304 . .. 1.F FE .. 1,919,242 |...96.3120 |. .. 1,723,648 |. . 1,789,650 1,893,881 |.. .0 .4.000 |......2.880 ....12/15/2014 .. 10/20/2044
361790-YR-6 ..... GNMA PASSTHRU MA2520 . .. 1.F FE .. 2,549,173 |...91.5610 |. ..2,258,818 |. . 2,466,988 .2,532,367 |.. .0 ......3.000 |......2.530 ...01/30/2015 .. 01/20/2045 ...
36179V-5A-4 ..... GNMA PASSTHRU MA7141 .... .. 1.F FE ..|... .. 122,535 |. 100.7700 |... 112,477 |.... .. 111,618 |.. 121,604 O [ (4,167) |0 [0 e 5.000 |...... 3.560 ....05/18/2021 ...|....01/20/2051 ...
36179V-DN-7 ..... GNMA PASSTHRU MAG409 ... .. 1.F FE ..|... ,949,947 1...90.0400 |... .8,730,115 |.. ....8,921,995 JLOJ R O (- cic'c )N NN | I RPN | ) A 3.000 |...... 2.630 ....04/28/2022 ...|....01/20/2050 ...
361790-2V-9 ..... GNMA PASSTHRU MA7988 ... .. 1.F FE ..|... .. 928,577 |...89.2690 |... .971,124 .. 0 e 1,831 |0 0 e 3.000 |...... 3.630 ... 11/15/2022 ... |....04/20/2052 ...
361790-7K-8 ..... GNMA PASSTHRU MAB098 ... .. 1.F FE ..|... ,353,807 |...89.1830 |... L RN | N RPN | B A 3.000 |...... 3.810 ....12/06/2022 ...|....06/20/2052 ...
361790-D0-8 ..... GNMA PASSTHRU MA7311 ... .. 1.F FE ..|... .. 424,489 |...84.3950 |... 0 [ 132 0 o0 e 2.000 |...... 2.010 ....01/05/2022 ...|....04/20/2051 ...
361790-DU-5 ..... GNMA PASSTHRU MA7317 ... .. 1.F FE ..|... .. 526,170 |. 100.7660 |... JLO O (1[N N | N RPN | ) F 5.000 |...... 3.510 ...05/18/2021 ...|....04/20/2051 ...
361790-FG-8 ..... GNMA PASSTHRU MA7367 .... .. 1.F FE ..|... ,326,880 |.. 87.0860 |... ,326,880 JLO I N | [ AR | B ISR | B AU 2.500 |...... 7.730 ....12/07/2022 ...|....05/20/2051 ...
361790-FM-5 ..... GNMA PASSTHRU MA7372 ... .. 1.F FE ..|... .. 341,302 |. 100.7660 |... 311,636 |.... ....338,090 JLO PR (1111 N AU I RPN | ) AN 5.000 |...... 3.520 ....06/13/2021 ...}|....05/20/2051 ...
361790-J0-2 ..... GNMA PASSTHRU MA7471 . .. 1.F FE .. ...83.9630 |. ..798,124 |. 943,758 |.. .0 .2.000 |......2.080 ...01/13/2022 .. 07/20/2051
361790-J8-8 ..... GNMA PASSTHRU MA7473 . .. 1.F FE .. ...89.6270 |. .. 453,456 |. .446,885 |.. .0 .3.000 |......4.020 ....10/14/2022 .. 07/20/2051
361790-ND-6 ..... GNMA PASSTHRU MA7588 . .. 1.F FE .. ...84.2110 |. ..534,104 |. 615,667 |.. .0 .2.000 |......2.380 ....02/11/2022 .. 09/20/2051
361790-0B-7 ..... GNMA PASSTHRU MA7650 . .. 1.F FE .. ...89.4980 |. .. 1,296,685 |. . 1,346,864 |.. .0 .3.000 |......4.090 ...11/09/2022 .. 10/20/2051 ...
361790-R2-6 ..... GNMA PASSTHRU MA7705 . .. 1.F FE .. ...86.8030 |. ..395,254 |. 427,131 |.. .0 ......2.500 |......3.380 ...05/19/2022 .. 11/20/2051 ...
361790-TY-4 ..... GNMA PASSTHRU MA7767 .... .. 1.F FE ..|... ...86.8840 |... ....447,866 O 0 o0 [0 e 2.500 |...... 3.470 ....12/07/2022 ...|....12/20/2051 ...
361790-T2-1 ... GNMA PASSTHRU MA7768 .... .. 1.F FE ..|... ...89.4930 |... .. ....520,950 0 839 |0 o0 e 3.000 |...... 3.730 ...09/19/2022 ...|....12/20/2051 ...
361790-Y9-3 ..... GNMA PASSTHRU MA7936 ... .. 1.F FE ..|... .. 86.8070 |... ..502,978 |.. ....442 582 O o0 o0 [0 2.500 |...... 3.500 ....12/12/2022 ...|....03/20/2052 ...
36179X-FK-7 ..... GNMA PASSTHRU MA8270 ... .. 1.F FE ..|... . 100.7760 |... 2,995,848 |.. .... 3,019,487 JLO I N | [ APt | B APPSR | B AT 5.500 |...... 5.400 ....11/28/2022 ...|....09/20/2052 ...
36179X-HI-9 ..... GNMA PASSTHRU MA8345 ... .. 1.F FE ..|... . ...92.0180 |... O 31 0 [0 3.500 |...... 4.260 ....10/06/2022 ...|....10/20/2052 ...
3617MK-2X-6 ..... GNMA PASSTHRU BS8890 .. 1.F FE ..|... ...1,146,236 |...97.1250 |... 1,080,857 |.... . 1,141,192 0 feeeeenn(20,835) |oveeeeeeeeen0 [0 e 4.500 |...... 3.960 ...03/04/2020 ...|....02/20/2050 ...
36181G-DG-1 ..... GNMA PASS-THRU C SINGLE F . .. 1.F FE .. 9,770,878 |...93.4250 |. ..9,045,810 |. . 9,682,375 L9,747,741 |.. .0 .3.500 |......3.330 ....06/24/2013 .. 06/20/2043 ...
36186N-IN-5 ..... GOVT NATL MTGE ASSN .. 1.F FE .. ,079,784 |...89.4490 |. .2,050,153 . 2,074,447 |.. .0 .3.000 |......2.810 ...08/31/2015 .. 08/15/2045
362000-2T-0 ..... GOVT NATL MTGE ASSN .. 1.F FE .. 112,167 |. 104.6330 |. ..109,791 110,944 |.. .0 .7.000 |......6.570 ....03/21/2002 .. 02/15/2032
362000-JJ-4 . GOVT NATL MTGE ASSN .. 1.F FE .. . 80,920 |. 101.4120 |. 78,313 ..79,652 |.. .0 .7.000 |......6.370 ....05/17/2002 .. 03/15/2032
36201M-2F-8 ..... [GOVT NATL MTGE ASSN .. 1.F FE .. . 102.1640 |. .. 148,941 .151,564 |.. .0 ......7.000 |......6.360 ...05/17/2002 .. 05/15/2032 ...
36202C-6Y-4 ..... GOVT NATL MTGE ASSN .. .. 1.F FE ..|... . 101.7930 |... ...35,749 |.. O o285 0 o0 6.000 |...... 6.290 ...01/11/1999 ...|....12/20/2028 ...
36204J-NZ-5 ... GOVT NATL MTGE ASSN .. .. 1.F FE ..|... . 100.0150 |... ... 12,503 |.. LU RN 14 TN N | I RN | ) AN 7.000 |...... 8.990 ....02/11/2010 ...|....02/15/2024 ...
3622AA-LR-3 ... GNMA PASSTHRU 785192 . .. 1.F FE ..|... ...95.7410 |... . 168,138 |.. O e (B757) |0 o0 e 4.000 |...... 2.690 ....05/18/2021 ...|....11/20/2050 ...
38376R-R4-0 ..... GNMA REMIC TRUST . .. 1.F FE ..|... ...95.9500 |... .1,583,371 |.. JLO Y (/N 0icXc )N N | N RPN | B A 3.000 |...... 2.860 ...07/0172021 ...|....01/20/2067 ...
38380H-CH-3 ... GNVA REMIC TRUST . e | vevevnen | LEFE Ll . ...94.6350 |... ...83,855 |.. 0 e 1,888 |0 o0 e 3.000 |...... 3.650 ....05/29/2020 ...|....05/20/2047 ...
38381R-G6-0 ..... GOVT NATL MTG A woevniiiiiiiininiiiiinnnecienneeecennns foee ven | eneeees | e, LAFFE 454,712 [...97.8060 [.................445,154 ... 455,139 |.oveoiinnnnn 454,778 [ 0 fooeeviiieea 85 |0 o0 s 4.802 |...... 4.810 ...03/13/2019 ... |....03/20/2049 ...
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38383A-BJ-2 ..... GNMA REMIC TR .evvviieeceiieeecceiieeeecenineeeens foes ven e | s 1FFE .. ....0.0330 0 (U R () AR | N AU (B RN 0.020 |..... (5.670)| MON ..... ....08/31/2022 ...}|....01/20/2050 ...
38383C-3X-6 ..... GNVA REMIC TRUST . .. 1.F FE ..|... ....1.6070 |... 0. JL I O (0I5 ARt | B IR | ) IO 0.915 |...... 1.500 | MON ..... ....09/12/2022 ...|....11/20/2051 ...
38383C-FR-6 ..... GNMA REMIC TRUST . .. 1.F FE ..|... ....1.6060 |... . 0. O e (918) |0 o0 e 0.915 ....09/08/2022 ...|....10/20/2051 ...
38383P-5X-5 ... GNMA REMIC TRUST . .. 1.F FE ..|... ....1.8240 |... .. 12,8%8 |.... 0. O e (578) |0 [0 0.830 ....09/27/2022 ...|....04/20/2052 ...
38383P-B4-2 ... GNMA REMIC TRUST . .. 1.F FE ..|... ....1.8310 |... 5,722 |.... 0. LU RN (/- N MO | N RPN | ) AN 1.565 ....09/08/2022 ...|....04/20/2052 ...
38383P-NA-5 ... GNMA REMIC TRUST . .. 1.F FE ..|... ....1.5670 |... ..18,580 |.... 0. JLO N U (s DN ARt | B IUUUPRPRRIN | ) FOU 1.442 ...09/06/2022 ...|....03/20/2052 ...
38383P-RAN-3 ... GNMA REMIC TRUST . .. 1.F FE ..|... ... 1.7130 |... 3,566 |.... 0. 0. e (M8) o0 0 1.215 ....00/13/2022 ...|....03/20/2052 ...
38383R-35-4 ..... GNMA REMIC TRUST . .. 1.F FE ..|... . ....1.4950 |... 3,430 |.... 0. 0 . e (19) [0 0 [ 1.592 ....09/08/2022 ...|....05/20/2052 ...
38383R-FV-4 . GNMA REMIC TRUST . .. 1.F FE .. . 11,436 |. .7,866 |. 0 .0 (337) |. 1792 ....09/07/2022 .. 04/20/2052
38383R-1IA-1 ..... GNMA REMIC TRUST . .. 1.F FE .. . 23,510 . 15,418 |. 0 .0 (717) |. .1.542 ....00/02/2022 .. 04/20/2052
38383T-2H-5 ... GNMA REMIC TRUST . .. 1.F FE .. . 25,787 |. 14,964 |. 0 .0 (448) |. ......1.702 ....09/06/2022 .. 07/20/2082 ...
38383T-YC-1 ..... GNMA REMIC TRUST . .. 1.F FE ..|... . 22,098 |....1.6120 |... L. 24,254 ... 0. 0 . e () [0 0 [ 1.030 ...11/01/2022 ...|....07/20/2052 ...
38383Y-AV-4 ..... GNMA REMIC TRUST LFFE e 8,588 ]....1.2990 |....ccoiiiiiinnnnn 6,736 |ooooiiiiiiiiiiiiiiinnn 0 0l (69) f..coeeiiiiiiennn0 o0 e, 1.315 ...09/20/2022 ... |....08/20/2052 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 55,552,016 | XXX 51,885,348 55,888, 196 55,397,401 0 (187,841) 158,737 1,196,981 XXX XXX
0109999999. Total - U.S. Government Bonds 514,207,063 [ XXX 499,578,402 534,090, 196 514,965,210 0 728,449 2,772,505 3,160,945 XXX XXX
013051-DT-1 ..... ALBERTA PROV ... woo |- 1.DFE ... ...94.4900 |........oennns 6,992,304 |.... .7,400,000 |.. ... 7,616,074 [0 |l (61,484) [. ... 14,080 |... .. 162,800 |....12/14/2021 ...|....06/01/2026 ...
013051-Dii-4 ..... ALBERTA PROV ... voo |- 1.DFE ..|... ...94.8510 |... .... 12,567,784 |.... 13,250,000 |.. ...13,898,050 |......ccevvnnnnn0 | (141,311) |. n 29,159 ... .. 337,875 |....10/01/2021 ...|....06/01/2027 ...
013051-EG-8 ..... ALBERTA PROV woo |- 1.DFE ... ...87.8120 |.....counnnnns 2,458,739 |.... .2,800,000 |.. ... 2,843,470 1 (5,393) [0 0 [000h2.050 ] 1820 [UD e [, 4,94 |... ... 57,400 |....02/19/2021 ...|....06/01/2030 ...
013062-CU-3 ..... ALBERTA PROV MEDIUM TERM .. voo |- 1.DFE ..|... ...98.2750 |... ....12,775,828 |.... 13,000,000 |.. ...12,997,197 e 2,59 |. ... 167,128 |... .. 370,500 |....01/18/2012 ...|....01/19/2024 ...
01306Z-CV-1 ..... PROVINCE OF ALBERTA ... ... 1.DFE ..|... ...93.9620 |.........onnn. 6,577,347 |.... .7,000,000 |.. . 7,091,840 [0 s (23,503) |. ... 57,760 |... .. 145,000 |....08/12/2022 ...|....09/20/2029 ...
11070T-AJ-7 ..... .. 1.BFE ..|... . ...94.8220 |... ....12,611,353 |.... 13,300,000 |.. ...13,537,588 e 12,152 ... .. 305,900 |....01/05/2022 ...|....06/18/2026 ...
11070T-AL-2 ..... .. 1.B FE ..|... ... 14,476,420 |...94.8950 |... .... 13,285,412 |.... ...14,000,000 |.. ...14,394,858 . .l 14,182 ... .. 357,000 |....01/12/2022 ...|....06/18/2027 ...
135087-H2-3 ..... CANADA GOVT . .. 1.AFE ..|... .... 26,148,390 |...93.6980 |... .... 24,829,970 |.... ...26,500,000 |.. ...26,160,566 e 12,176 . ... 45,740 |... ..420,000 |....07/04/2022 ...|....06/01/2028 ...
135087-J3-9 ..... CANADA GOVT ... .. 1.AFE ..|... ....81,688,865 [...94.1360 |... ....80,110,502 |.... ...85,100,000 |.. ...81,869,146 |.........ceeennn 0 [ 180,281 .. 165,246 |... 1,110,375 |....10/03/2022 ... |....06/01/2029 ...
135087-L9-3 ..... CANADA GOVT . .. 1.LAFE .. . 63,923,774 1...91.1890 |. .60,385,554 |. 66,220,000 64,322,112 |.. .. 394,755 |. ....06/27/2022 .. 09/01/2026
135087-M8-4 ..... CANADA GOVT . .. 1.AFE .. . 41,579,573 |...91.4110 |. 41,820,533 |. 45,750,000 42,028,671 ....06/24/2022 .. 03/01/2027
135087-M9-2 ..... CANADA GOVT . .. 1.LAFE .. . 13,574,680 |...96.1900 |. . 13,466,726 |. 14,000,000 13,734,138 |.. ....04/28/2022 .. 02/01/2024
135087-N6-7 ..... CANADA GOVT . .. 1.AFE .. . 15,905,510 |...93.8180 |. .15,949,162 |. 17,000,000 15,931,904 |.. ...12/06/2022 .. 12/01/2029 ...
135087-N8-3 ..... CANADA GOVT . .. 1.BFE .. 3,455,375 |...97.1470 |. .. 3,400,159 |. .3,500,000 . 3,455,988 |.. ....12/06/2022 .. 09/01/2027 ...
135087-N9-1 ... CANADA GOVT ... .. 1.B FE ..|... .10,811,790 |...97.8500 |... ....10,763,533 |.... .. 11,000,000 |.. ...10,836,103 ....10/03/2022 ...|....08/01/2024 ...
135087-P4-0 ..... CANADA GOVT .. 1.BFE ..|... .... 14,789,850 |...98.1520 |... ... 14,722,860 |.... ...15,000,000 |.. ...14,795,036 ....12/13/2022 ...|....11/01/2024 ...
13509P-FL-2 ..... CANADA HOUSING TRUST . .. 1.AFE ..|... .... 48,005,604 |...93.3810 |... ....44,636,118 |.... ...47,800,000 |.. ... 47,913,426 ....01/07/2020 ...|....09/15/2026 ...
13509P-GF-4 ..... CANADA HOUSING TRUST ... .. 1.AFE ..|... .. 7,767,760 |...93.5650 |....eennnnennn 7,485,232 |.... .8,000,000 |.. .... 7,795,151 ....04/05/2022 ...|....03/15/2028 ...
13509P-GS-6 ..... CANADA HOUSING TRUST ... .. 1.AFE ..|... . 25,630,210 |...94.4270 |... ....22,662,576 |.... 24,000,000 |.. ...25,334,936 [..cccoiiiiinnnnn0 |, (210,521) |. ....02/02/2022 ...|....12/15/2028 ...
13509P-HD-8 CANADA HOUSING TRUST ... .. 1.AFE ..|... ... 11,866,970 |...90.4860 |... ...11,763,258 |.... ...13,000,000 |.. ...11,904,919 ... 37,949 |. ...10/08/2022 ...|....09/15/2029 ...
13509P-HJ-5 ..... | CANADA HOUSING TRUST . .. 1.AFE .. . 10,556,040 |...95.6510 |. .10,521,632 |. 11,000,000 10,570,370 |.. 14,330 |. ....12/06/2022 .. 12/15/2024 ...
13509P-HX-4 . CANADA HOUSING TRUST . .. 1.LAFE .. . 18,007,610 |...90.2400 |. . 16,694,474 |. 18,107,689 |.. ....12/14/2021 .. 12/15/2026
563469-UJ-2 ..... [MANITOBA PROV .. .. 1.EFE .. . 12,327,710 |...95.5460 |. .10,987,859 |. 12,062,157 |.. ....08/26/2021 .. 06/02/2026
563469-UP-8 . MANITOBA PROV .. 1.EFE .. 5,455,395 |...94.9730 |. ..5,081,088 |. .5,438,510 |.. ....02/07/2022 .. 06/02/2027
563469-UV-5 . MANITOBA PROV .. 1.EFE .. 2,040,800 |...87.6190 |. 1,752,398 |. .2,033,203 |.. ....02/22/2021 .. 06/02/2030 ...
614852-PH-8 ..... MONTREAL QUE ... .. 1.DFE ..|... 2,194,200 |...97.0180 |....cevvennnns 1,940,360 |.... ....2,101,864 ...07/02/2020 ...|....09/01/2025 ...
614853-DS-5 ... MONTREAL QUE .. 1.DFE ..|... 2,189,000 |...95.6110 |..ceuunnnnnens 1,912,234 |.... ....2,114,476 ....07/08/2020 ...|....09/01/2026 ...
62620D-AK-7 ..... BC MUNI FINANCE .. - TAFE L. ...4,788,950 |...93.1290 |..eeennnnnnns 4,423,670 |.... . s .. .... 4,769,448 ...07/02/2020 ...|....06/01/2025 ...
669827-GA-9 ..... NOVA SCOTIA PROV .evuniiivirnnnnniiiiinnnnnieiinnnnnnnnns foee ven | oneeees | eeeeenes L ACFE s 2,831,490 [...92.9960 |[.............. 2,789,898 |......oeennnn 3,000,000 |..eevunnnnnnns 2,833,801 [...ccvvunnnnnns ...12/06/2022 ... |....06/01/2027 ...
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68323A-CG-7 ..... ONTARIO PROV LADFE o 4,959,550 |...98.8100 [.............. 4,940,515 |...covvnnnnnns 5,000,000 |.eeevunnnnns 4,961,332 |ouvuenniiiinnnnnd (U L7 RN | I AP | B SR I [V 4.070 ....12/06/2022 ...|....06/02/2024 ...
68323A-DN-3 ..... ONTARIO PROV ... voo |- 1.DFE ..|... ... 34,475,325 |...95.1200 |... ....32,816,578 |.... ...34,500,000 |.. ... 34,554,339 JU Y O (17,420) feeeeeeenceenn 0 e l0 el 2,400 |- 2.330 ....02/22/2021 ...|....06/02/2026 ...
68323A-EE-0 ..... ONTARIO PROV ... e | LEFE L. .... 26,553,985 [...95.0440 |... ... 24,236,322 |.... ...25,500,000 |.. ...26,187,030 O ] (278,492) |...oooeeeeeennnnl0 |0 fllll.2.600 ... 1.940 ....10/01/2020 ...|....06/02/2027 ...
68333Z-AE-7 ..... ONTARIO PROV ... voo |- 1.DFE ..|... .... 12,232,810 |...93.2170 |... ....12,118,301 |.... ...13,000,000 |.. ...12,279,963 O e 47,183 |0 k0 002022.700 |- 3.670 ....08/11/2022 ...|....06/02/2029 ...
68333Z-AJ-6 ..... ONTARIO PROV ... e | LEFE L. .... 10,417,925 (...92.4700 |.............. 9,709,445 |.... ...10,500,000 |.. ... 10,432,344 O v 14419 0 [0 000010850 | 2.010 ....02/02/2022 ...|....02/01/2027 ...
68333Z-AN-9 ..... ONTARIO PROV ... voo |- 1.DFE ..|... . 27,458,330 |...88.2330 |... .... 25,146,405 |.... ...27,615,600 0 [ 142,015 [0 feeeiiel0 el 10050 |- 1.720 ...04/05/2022 ...|....09/08/2027 ...
74814Z-ES-8 ..... QUEBEC PROV ... woo |- 1.DFE ... .. 4,981,100 |...99.1850 |.............. 4,959,255 |.... .... 4,981,903 O 803 [0 [0 0000030750 | 3.990 ....12/06/2022 ...|....09/01/2024 ...
74814Z-EV-1 ..... PROV OF QUEBEC ... .- 1.DFE ..|... . 18,274,359 |...96.7950 |... ... 17,447,353 |.... ...18,131,984 0 feeeennn(38,630) [oeeeeeeeeenn0 o0 el 2,750 |- 2.510 ....04/08/2019 ...|....09/01/2025 ...
TA814Z-EX-T ..... QUEBEC PROV . .. 1.DFE .. 8,481,600 |...95.3540 |. .. 7,628,344 |. .8,281,868 |.. .0 .1.510 ....04/02/2020 ..
74814Z-FB-4 ..... QUEBEC PROV . .. 1.DFE .. 8,409,725 |...95.4980 |. .. 7,401,005 |. .8,239,279 |.. .0 .1.340 ....12/14/2021 ..
T4814Z-FF-5 ..... QUEBEC PROV . .. 1.DFE .. ...90.6770 |. .. 3,083,038 |. . 3,415,480 |.. .0 e 2.220 ....02/02/2022 .. .
891288-DK-5 ..... TORONTO ONT .. voo |- 1.CFE ... ...96.5930 |....covnunnnns 3,211,747 |.... .... 3,426,989 O e (47,759) |0 o0 2,450 | 0.970 ...07/02/2020 ...|....02/06/2025 ...
891288-DS-8 ..... TORONTO ONT evveieieiniie e cenei e eeeneiseeseennnns foes een | s ... 1.CFE ..|... ...91.9310 |... .. ....3,160,608 O e (21,738) [0 feiiinl0 0 00002.650 .o 1.810 ...07/16/2021 ...|....11/09/2029 ...
50046P-EN-3 ..... KOMMUNINVEST | SVERI ... D...... - TAFE L. ...97.2990 |... ... 800,000 |.. 0 e 566 [0 feeeiieel0 002002250 |- 0.320 ....11/24/2020 ...|....08/09/2023 ...
50048\-CY-4 ..... KOMMUNALBANKEN AS D...... S LAFE L ...95.8080 |... .1,110,000 |.. 0. e 151 [0 002250 . 0.310 ....12/04/2020 ...|....12/08/2023 ...
AL8613-04-7 ..... INDIA GOVERNMENT BOND ... B...... . |--2.CFE ..|... ....1.1900 |... . 1,223,650 |.. 0 ... e 238 [0 el [6.790 o 7.220 ....12/07/2022 ...|....12/26/2029 ...
AN5281-53-9 ... INDIA GOVERNMENT BOND ... B...... .| 2.CFE ..|... ....1.2040 |... 1,835,475 |ooovennnn 1,864,113 [0 | (4,334) ..o 0 o, (116,738) )......6.790 ... 6.370 . . ....03/28/2022 ...|....05/15/2027 ...
AS9049-85-7 ..... AUSTRALIAN GOVERNNENT ... B...... .. 1.CFE ..|... . ...91.0120 |... ....12,214752 |.... 13,421,000 |.. ...15,074,782 JU O (226,796) [......cevvvnnnn0 s (510,761) |......2.500 |...... 0.780 ... 38, .. 343,244 |....04/16/2020 ...|....05/21/2030 ...
Al5669-29-5 ..... INDIA GOVERNMENT BOND B...... .. 2.CFE ..|... .. 2,005,861 |....1.2220 |..couunnnnnnns 1,833,823 |.... ....1,883,110 O [ (4823) [0 [ (117,928) |..LL.7.260 .. 6.720 ... 61, .68,610 |....03/28/2022 ...|....01/14/2029 ...
AX6650-94-6 ..... INDIA HOUSING & URBAN DEV CORP .. 1.LAFE .. 1,409,807 |....1.2820 |. .. 1,282,648 |. 1,317,352 |.. .0 (9,956) |. .6.860 .30, . 53,534 |....08/28/2022 .. 03/15/2029
BJ3916-12-6 ..... AUSTRAL IAN GOVERNMENT .. 1.AFE .. . 18,163,600 |. .10,723,615 |. 12,206,130 |.. .0 28,57 .2.160 . s 102,973 |....09/23/2022 .. 12/21/2030
BJ9441-20-2 ..... INDIA GOVERNMENT BOND ... . .. 2.CFE .. ..2,348,674 |. . 2,447,300 . 2,419,798 |.. .0 . 8,419 |. .5.710 . s . 90,102 |....08/28/2022 .. 06/15/2025
BK8304-77-0 ..... INDIA HOUSING & URBAN DEV CORP .......eevnvvvirnnnnnnns foun one .| 1AFE .. ..585,371 |. ..611,825 .607,532 |.. .0 L (33) | .5.600 . 13, . 33,981 |....03/25/2022 .. 04/11/2025 ...
BP0261-41-5 ..... AUSTRALIAN GOVERNNENT .....eeeeeieeeeeennie e e eemnns fen o . .. 1.LAFE .. ..8,201,063 |. 10,065,750 .8,330,314 |.. .0 39,827 |. .. ......3.860 .19, 131,250 |....09/23/2022 .. 11/21/2032 ...
B04051-93-5 ..... INDIA GOVERNMENT BOND ... B...... ..2.CFE ..|cceeereennn... 1,233,608 |....1.1290 |...cceeneennns 1,129,79 |.... .1,223,650 |.. ... 1,164,811 O [ 4,148 |, ... (72,945) |......6.100 |...... 6.850 e 35, ... 38,432 |....03/28/2022 ...|....07/12/2031 ...
BS3776-97-5 ..... INDIA GOVERNMENT BOND ... B...... . |-2.CFE ..fiiiennnnn. 1,921,603 |.... 1.1640 |.............. 1,746,271 |.... .1,835,475 |.. ....1,812,392 JU N IO 4,289 |. . (113,499) |...... 5.740 |...... 6.100 o 13, .. 108,323 |....03/28/2022 ...|....11/15/2026 ...
BT4506-93-2 ..... INDIA GOVERNMENT BOND ... B...... |- 2.CFE L fiiiiinnnn..2,959,312 ... 1.1600 |...oeennnnnees 2,900,051 |.... .3,059,125 |.. ... 2,923,256 0. ... (37,575) |...... 6.540 |...... 7.210 ... 12/07/2022 ... |....01/17/2032 ...
BY4725-15-0 ..... INDIA GOVERNMENT BOND B...... . |--2.CFE ..|... erer—— 1,218,266 |.... 1,223,650 |.. e 1,221,278 o0 e 40 [0 k011l 7.260 - 7.280 ....12/07/2022 ...|....08/22/2032 ...
E16831-48-7 ..... AUSTRAL IAN GOVERNMENT GOVERNMEN .. .. 1.AFE ..|... . 100.6560 |... ....18,912,841 |.... 18,789,400 |.. ...18,968, 108 K . eeeen..(715,085) |......5.500 |...... 2.310 ....07/27/2018 ...|....04/21/2023 ...
EJ2445-69-4 ..... AUSTRALIAN GOVERNNENT ... .. 1.AFE ..|... . ...99.2620 |... ...11,989,822 |.... 12,078,900 |.. ...12,204,474 0 feeeeennn (99,085) e 0 e (459,685) 1.930 ...03/18/2019 ...|....04/21/2024 ...
EJ3938-53-1 AUSTRALIAN GOVERNMENT ... .. 1.AFE .. 9,728,300 |...96.8610 |. ..6,499,890 |. .6,710,500 .6,534,810 |.. .0 ..(255,380) |.. .3.710 ....00/23/2022 .. 04/21/2029 ...
EJ6791-30-9 ..... AUSTRAL IAN GOVERNVENT GOVERNVEN .. 1.LAFE .. . 22,147,627 |...99.5500 |. . 13,694,737 |. 13,756,525 14,259,601 |.. .0 .1.590 ....11/23/2020 ..
JV3198-66-2 ..... AUSTRALIAN GOVERNMENT ... .. 1.AFE .. . 17,919,720 |...95.8620 |. 11,679,103 |. 12,078,900 12,050,814 |.. .0 .2.800 ....10/20/2017 ..
LW0207-67-7 ..... AUSTRAL IAN GOVERNVENT .. 1.LAFE .. . 35,946,310 |...92.8590 |. 22,744,347 |. 24,493,325 24,282,276 |.. .0 .2.410 ...03/18/2019 ..
ZN6998-22-5 . REC LIMITED - GOVERNMENT OWNED .|B. . .. 1.AFE .. 1.2200 |. .. 1,220,027 |. . 1,223,650 .1,225,938 |.. .0 R ) (1] ....12/07/2022 ..
205418-62-9 ..... AUSTRAL |AN_GOVERNMENT B...... e |- LAFE L f.os ...89.3360 |... ....10,790,845 |.... 12,078,900 |.. ...11,963,959 0 feenn... 31,785 |oiiiinnnnnnn 0 ... (459,685) )......0.500 |...... 0.760 ...06/25/2021 ... |....
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations XXX 777,279,777 829,767,125 819,580, 366 0 14,222,203 XXX
0309999999. Total - All Other Government Bonds XXX 777,219,777 829,767,125 819,580,366 0 (829,894) 3,448,226 14,222,203 XXX
13063C-JG-6 ..... CALIFORNIA ST .. |- 1.CFE ... . 102.1140 |..ooevvnnnnnns 3,385,079 |.... ... 3,425,971 O | (55,300) |. ... 13,813 |... 165,750 |....03/13/2014 ...|....
13063C-RD-4 . CALIFORNIA ST .. 1.CFE .. . 102.5430 |. .. 1,686,832 |. 1,698,510 |.. .. (44,834) |. 27,417 ....02/06/2017 ..
20772(-AQ-2 ..... CONNECTICUT ST . .. 1.DFE .. . 100.5620 |. .. 2,353,151 |. . 2,354,666 |.. . ..(50,013) |. . 24,700 ....03/29/2018 .. .
207726-CG-2 ..... CONNECTICUT ST ... .. 1.DFE ..|... 1,108,640 |. 104.0930 [....oeeeeennn 1,040,930 |.... . . .... 1,054,791 JU Y O (15,052) |. . ...04/18/2019 ...|....06/15/2026 ...
373384-6E-1 ..... GEORGIA STATE N .. 1.AFE ..|... 2,884,475 . 105.8620 |... .2,500,000 |.. ..2,651,174 [0 (57,899) |. ..125,000 |....10/18/2018 ...|....07/01/2025 ...
57582N-J2-2 ... MASSACHUSETTS STATE eveene | vevevnnn | LB FE L.l .. 792,799 |. 105.3120 |... ... 650,000 |.. JU Y O (18,645) ... 35,750 |....12/19/2016 ...|....12/01/2024 ...
57582P-AF-7 ..... MASSACHUSETTS STATE MUNICIPAL ...ovvvvvnnneee oo [ | et LABFE 1,570,627 |. 106.8560 |.............. 1,378,442 |..ovvennnnnnns 1,290,000 [..oovvvunnnnns 1,393,778 |.vvvvvnvnnnnnnns 0 e (37,438) ... foviiinnnnnnnnnn0 ].....5.260 [...... 2130 IMS ... o 22575 | 67,725 |....01/25/2018 ...]....09/01/2025 ...
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677522-N0-3 ... [0 O R (e I N L ABFE s 822,352 |. 102.6460 |...........ceunnn 713,390 |evvennnnnnnnnd 695,000 [......cevvuunnnns AT TR I SRR | R RO ( - 152 N AR | N RN | ) A 5.000 |...... 2.160 |MS ...... ....03/20/2017 ...|....03/15/2024 ...
677522-W-4 ..... OHIO ST .- 1.BFE ..|... . 108.1640 |...ccevnnnnnn. 5,408,200 |.... .5,000,000 |.. 15,468,102 [.oeeeeennnn0 e (124,112) [0 [0 e 5.000 |...... 2.260 [FA ...... ....03/04/2019 ...|....08/01/2026 ...
880443-BS-4 ..... |- LFFE ... . 103.3010 |..ccevvnnnnnns 6,585,439 |.... .6,375,000 |.. 6,817,260 |o.oneeeiiennnn0 e (111,901) [0 o0 e 5.250 |...... 3.220 [MS ...... . - ....10/08/2015 ...|....09/01/2026 ...
917542-\B-5 ..... - TAFE L. . 103.3910 |..ceevnnnnnnns 2,414,180 |.... .2,335,000 |.. 2,434,799 o0 e (64,824) |0 [0 e 5.000 |...... 2.090 (W ....... .... 58,375 |... ...03/06/2018 ...|....07/01/2024 ...
93974E-110-5 ... WASHINGTON ST coceene | eeveeeeen 1B FE L . 108.0650 |.............. 1,037,424 |.... ... 960,000 |.. ....1,088,102 |...ooiiiiennnnn0 i (90) |0 o0 4.000 |...... 2.630 [JJ ....... .... 19,200 |... ...12/28/2022 ...|....07/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 32,843,448 | XXX 29,334,145 28,105,000 29,742,521 0 (599,034) 0 0 XXX XXX XXX 459,299 1,369,663 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 32,843,448 | XXX 29,334,145 28,105,000 29,742,521 0 (599,034) 0 0 [ XXX XXX XXX 459,299 1,369,663 XXX XXX
041431-SP-3 ..... ARLINGTON CNTY VA LIV 0| RN IR s L LAFE e 3,832,628 |. 106.1350 |.............. 3,449,388 |.....oovunnnns 3,250,000 |...ccvvvnnnnns 3,474,511 |oveeeriininnnnnl0 [ (82,194) |0 feeeiiinnnnn 0 140.0.5.000 | 2.270 [FA ...... 162,500 |....06/07/2018 ...|....08/15/2025 ...
05914F-82-7 ..... BALTIMORE CNTY MD 1.AFE ..|... . 105.0000 |....ccevnnnnns 2,934,750 |.... 2,954,764 |0 e (71,182) [0 el 0 1122050000 - 2.280 [MS ...... .. 139,750 |....03/01/2018 ...|....03/01/2025 ...
166393-5K-0 ..... CHESTERFIELD CNTY VA .... S LAFE L . 104.5830 |........eennnt 2,211,930 |.... 02,233,283 el 0 e (57,264) [0 00000050000 . 2130 [ ....... .. 105,750 |....02/22/2017 ...|....01/01/2025 ...
25476F-SP-4 ... DISTRICT OF COLUMBIA ... .. 1.BFE ..|... . 105.6310 |... 369,801 |....eevevveeeeni0 e (7,844) [0 e l0 022225000 |- 2.570 (D ....... ... 17,500 |....03/24/2020 ...|....06/01/2025 ...
26476F-TL-2 ..... DISTRICT OF COLUMBIA ... 1.B FE ..|... . 107.9380 |... 2,772,311 [0 e (67,745) [0 0000050000 . 2.080 | ....... .. 126,500 |....01/11/2019 ...|....06/01/2026 ...
49474F-SB-T7 ..... KING COUNTY WAS .. B - TAFE L. . 105.6880 |... 223,539,036 |...ooeeeeennennn0 oeeennnn (90,294) [0 e l0 0022050000 - 2.070 | ....... .. 165,250 |....01/15/2019 ...|....07/01/2025 ...
64966M-HD-4 . NEW YORK, NY ...... 1 .. 1.CFE .. . 107.7210 |. .. 4,039,538 |. .4,207,868 |.. . 3.400 ...05/09/2017 .. 12/01/2031
676295-FU-7 ..... OGDEN CITY UT SCH DIST .. 1.A FE .. . 109.9770 |. ..219,954 |. 217,347 |.. .2.910 ....11/18/2022 .. 06/15/2027
717883-XQ-0 ..... PHILADELPHIA PA SCH DIST .. 1.F FE .. . 108.1970 |. ... 27,049 |. ...25,000 ..26,685 |.. .o 3.420 ....00/23/2021 .. 09/01/2027 ...
717883-XS-6 ..... PHILADELPHIA PA SCH DIST .. 1.EFE ..|... . 10,812,409 |. 106.8620 |... ....10,659,485 |.... .9,975,000 |.. ...10,647,302 |...oeeeeennnennn0 |oeeeen. (130,681) [oeeeeeeeennennl0 o0 0022250000 ... 3.420 . . ...09/23/2021 ...|....09/01/2027 ...
955686-SU-5 ... WEST SAINT PAUL MN INDEP SCH DIST 197 I 1.B FE ..|... 2,547,145 |. 109.3160 [........cceuen 2,355,760 |.... .2,155,000 |.. 202,356,744 |0 |l (46,287) [0 feiiil0 0000050000 . 2.570 [FA ...... ... 44,89 |... ....09/13/2018 ...|....02/01/2027 ...
95736U-7R-9 ..... WESTCHESTER CNTY NY coeeeneeee |1 eeeeee [ 1B FE L) 2,136,860 |. 106.8080 |.............. 2,136,160 |.... .2,000,000 |.. .... 2,091,443 . ...0 |......4.000 |...... 3.000 | ....... e 3,556 |... .. ....08/23/2020 ...|....12/15/2031 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 37,169,654 | XXX 34,627,542 32,450,000 34,891,045 0 (614,378) 0 0 [ XXX XXX XXX 486,660 1,597,500 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 37,169,654 [ XXX 34,627,542 32,450,000 34,891,045 0 (614,378) 0 0 XXX XXX XXX 486,660 1,597,500 XXX XXX
01026C-AC-5 ..... ALABAMA ECONOMIC SET ..ovvvvveniiiiiniiieieecnniieeeees foen ee |- .G FE ... .. 457,953 |...96.8140 |... 440,504 |.... ..455,000 |.. 456,314 |oovveieeiennnn0 [ (489) |0 0030163 3.050 [MS ..o oeviininiiiinns 4,238 |... . 14,392 |....04/04/2019 ...|....09/15/2025 ...
010609-FD-2 ..... ALABAMA ST PUB SCH & .eevveeeeeeeeennieeeeeeneneeeees foen o .. 1.BFE ..|... . 106.4870 |... ..3,269,151 |.... .3,070,000 |.. ... 3,465,587 |..coeeeeennninnn0 |oeeennn(138,505) [oeneeeeeeeennl0 e l0 0022250000 - 0.420 [MN ...... ... 25,583 |... .. 153,500 |....10/23/2020 ... |....11/01/2025 ...
010609-FG-5 ..... ALABAMA ST PUB SCH & .ovvvvvnniiiiiniiiniiciiniieeeees foen e .. 1.CFE ..|... . 112.6310 |.oooevveennnns 2,815,775 |.... .2,500,000 |.. 2,844,520 [oieiiiininnnn0 i (39,208) [0 o0 000050000 . 2.450 [MN ...... .... 20,833 |[... ..125,000 |....04/12/2022 ...|....11/01/2028 ...
010685-LD-5 ..... ALACHUA CNTY FL |- 1.GFE ... . 105.9230 |...covnnnnnnns 2,118,460 |.... 2,210,444 o0 e (59,188) [0 [ l0 1122050000 - 1.800 | D ....... e 8,333 |... ..100,000 |....10/21/2019 ...|....12/01/2037 ...
010831-BZ-7 ..... ALAMEDA CNTY CALIF JT PR ... |- 1B FE ... . 102.4100 |.................619,581 |................ 605,000 |.................610,642 |........ccceeuni0 [ooriiinnn (5,920) |ovvvnnnnniennnn0 o0 00050250 .l 4.200 (D ....... e 2,647 |... . 31,763 |....09/12/2013 ...|....12/01/2025 ...
01728A-3L-8 ..... ALLEGHENY CNTY PA HO |- 1L.FFE ... . 105.9020 |.............. 2,043,909 |.............. 1,930,000 |..............2,037,609 |........cccvvus.0 [eerreennn(80,961) |oevvnnnieeennn0 e l0 ]...2.5.000 |...... 3.180 |AO ...... e 24,125 |... . 96,500 |....10/30/2018 ...|....04/01/2026 ...
01728R-MP-1 ..... ALLEGHENY CNTY PA HGR EDU BLDG AUTH .. |- 1.DFE ... . . 109.6510 |... e 2,500,000 |........nnl 2,854,009 |0 e (48,624) [0 el 0 f110052000 . 2.640 [FA ...... .. 52,083 |... .. 125,000 |....06/15/2017 ...|....08/01/2029 ...
02765U-GA-6 ..... AMERICAN MUNI PWR-OHIO INC OH REV |- LFFE L .. 5,617,900 |. 102.0850 |.............. 5,104,250 |.... 5,317,555 o0 e (70,736) [0 feeeeiiieeeeeel0 0022050000 - 3.330 ...06/28/2018 ...|....02/15/2027 ...
02765U-0C-1 ..... AMERICAN MUN PWR OHI ... .. 1.F FE ..|... 1,010,819 |. 107.8560 |... .. 1,024,632 |.... .... 1,009,098 (L2 |0 e l0 4000052000 3.370 ....11/10/2022 ...|....02/15/2027 ...
038699-TU-8 ..... ARAPAHOE CNTY COLO S ... .. 1.CFE .. . 115.7520 |. ..393,557 |. 392,335 |.. (4,370) | .2.670 ....06/17/2022 .. 12/01/2028
04109F-BB-3 ..... ARKANSAS ST DEV FIN AUTH HOSP REVENEU L2.AFE .. . 103.0340 |. ..2,823,132 | .2,861,086 |.. .. (36,59) |. .3.470 ... 12/17/2014 .. 02/01/2026
041431-TN-7 ..... ARLINGTON CNTY VA ..... .. 1.LAFE .. . 113.9290 |. .2,230,000 .2,533,841 |.. .2.950 ....00/14/2022 .. 06/15/2030
04780N-HZ-3 ..... ATLANTA GA DEV AUTH 1FFE .. . 105.0300 |. .1,500,000 .1,590,336 |.. .3.160 ...05/11/2015 .. 07/01/2026 ...
04780T-EC-4 ..... ATLANTA GA ARPT PASS .... .. 1.DFE .. . 105.2490 |. ..755,000 817,351 |.. eeenn 2.520 ....06/09/2022 .. 07/01/2026 ...
048506-BX-6 ..... ATLANTIC CNTY NJ IMPT AUTH .. .. 1.CFE ..|... . 103.0470 |... . 2,255,000 |.. 2000 2,356,583 [oiiiiiiiinnnn0 i (59,194) [0 o0 0000050000 . 2.230 ...10/13/2016 ...|....09/01/2024 ...
052477-PK-6 ..... AUSTIN TEX WTR & WAS .... |- 1.CFE ..|... . 112.0160 |... .1,290,000 |.. e 111,227 [0 e (3,310) [0 el 0 1122050000 - 3.220 ....10/07/2022 ...|....11/15/2028 ...
05914F-58-5 ..... BALTIMORE CNTY MD .. 1.AFE ..|... . 115.7590 |... ... 700,000 |evvenniiennnnnn 776,319 [0 e (1,328) [0 eiiiinnnnnl0000005.000 . 3.280 ....11/08/2022 ...|....03/01/2030 ...
088365-LE-9 ..... BEXAR CNTY TEX HOSP ... .. 1.BFE ..|... . 104.9840 |... ... 500,000 |eeeuuieeeennnn 524,243 [0 e (122) [0 00222050000 - 4.660 ....09/09/2022 ...|....02/15/2047 ...
09182N-BR-0 ..... BLACK BELT ENERGY GA . .. 1.B FE ..|... ...97.5250 |... e 4,055,000 |o..nnnnnl 4,346,171 |0 [ (38,095) [0 el 0 [l 040000 . 2.840 ....10/03/2022 ...|....06/01/2051 ...
09182N-CB-4 ..... BLACK BELT ENERGY GA ... .. 1.BFE ..|... .. 1,031,880 |...99.3420 |... 993,420 |.... n1,028,839 oiieieeiien0 e (3,041 [0 0 ]l1240000 - 3.290 ...06/01/2022 ...|....07/01/2052 ...
09182R-BE-0 ..... BLACK BELT ENERGY GA . .. 1.F FE .. 2,055,320 |...98.6060 |. ..1,972,120 |. .2,035,218 |.. K .3.540 ....04/01/2020 .. 10/01/2049 ...
09182T-AM-9 ..... BLACK BELT ENERGY GA ... .. 1.F FE .. 2,687,520 |...98.8070 |. ..2,351,607 |. .2,380,000 . 2,623,659 |.. . . ......1.310 ....12/01/2021 .. 10/01/2052 ...
101547-WR-4 ..... BOULDER VLY CO CH DIST #RE-2 BOULDER ... .. 1.BFE ..|.. 1,567,248 |. 115.3100 |.............. 1,383,720 |.... .1,200,000 |.. .... 1,415,010 0 ... (41,046) |0 o0 ....006.000 . 2.140 ...02/14/2019 ... |....12/01/2027 ...
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106241-D9-0 ..... BRAZOSPORT TEX INDPT ...ovvvvviinnniieiiinineeeevnnenes foee ven e | s L LAFE e 2,662,929 |. 110.4970 [.....eeeeenen 2,646,403 |.............. 2,395,000 [....oeerennnnn 2,636,369 |.........oeeeeen 0 [ (26,560) [.oeeeerinneennnn0 il e 5.000 |...... 2.870 ....06/20/2022 ...|....02/15/2028 ...
107416-QM-4 ... BREVARD CNTY FL HLTH FACS AUTH REVENUE . |- 1L.FFE ... . 103.0970 |...ccvvnnnnnns 2,061,940 |.... .2,000,000 |.. e 2,235,242 L (15,318) |oeeeeeeeeeeenn0 [0 | 5.000 |...... 3.500 ...08/24/2022 ... |....04/01/2047 ...
113709-8H-3 ..... BROOKLAND CAYCE S C ... 1.CFE ..|... . 109.1210 |..oeevvennnnns 1,669,551 |.... ....1,610,935 2 (3,215) [0 0 5.000 |...... 3.620 ....10/25/2022 ...|....03/01/2029 ...
114894-XJ-2 ..... BROWARD CLNTY FL ARPT SYS REVENUE .. |- LFFE L . 105.5920 |......oennnnns 1,583,880 |.... e 1,697,740 o0 e (26,227) [0 [0 e 5.000 |...... 2.830 ....11/08/2017 ...|....10/01/2029 ...
115065-B6-0 ..... BROWARD CNTY FLA SCH .- LEFE ... . 110.8890 |.....cevnnnnns 8,871,120 |.... 09,321,084 [0 i (226,287) [0 [0 5.000 |...... 1.830 ....07/10/2019 ...|....07/01/2028 ...
118217-CL-0 ..... BUCKEYE OHIO TOB SET .... .. 1.F FE ..|... . 107.3030 |...ccvvnnnnnns 2,146,060 |.... i 2,492,693 |oiieieinenn0 e (62,404) |0 [0 e 5.000 |...... 1.480 ...02/26/2020 ...|....06/01/2030 ...
118217-CM-8 ... BUCKEYE OHIO TOB SET .... | LR FE L . 106.8410 |....cevvennnns 2,136,820 |.... 2,476,833 [onniiiiiinnnn0 i (60,139) [0 o0 e 5.000 |...... 1.580 ....02/26/2020 ...|....06/01/2031 ...
13013J-AP-1 ..... CALIFORNIA CMNTY CHO |- 1L.EFE ... ...98.4690 |... e 1,496,274 o0 e (26,649) [0 [0 4.000 |...... 1.540 ....09/10/2021 ...|....02/01/2052 ...
13032U-N-6 ..... CALIFORNIA ST HLTH FAC FING AUTH REVENU .. 1.F FE .. . 109.3510 |. . 1,476,423 |.. . .5.000 |......2.810 ....06/22/2017 .. 11/15/2029
13048V-YX-0 ..... CALIFORNIA MUN FIN A . .. 1.G FE .. . 110.6560 |. 783,610 |.. ..(18,839) | .5.000 |...... 1.400 ...12/09/2021 .. 02/01/2032
13063D-LL-0 ..... CALIFORNIA ST .. .. 1.DFE .. . 119.1620 |. A 1,593,229 |.. ...(614) |. ......5.000 |......2.630 ... 12/21/2022 .. 04/01/2032 ...
13063D-NG-9 ..... CALIFORNIA ST .. .. 1.CFE ..|... . 113.6840 |...ccvnnnnnnns 3,058,100 |.... .... 2,969,545 O [ (14,243) |0 el 0 e 5.000 |...... 3.150 ...09/28/2022 ...|....04/01/2031 ...
13063D-PC-6 ..... CALIFORNIA ST .. .. 1.CFE ..|... . 107.7290 |...oovvnnnnnns 3,231,870 |.... .... 3,218,093 O | (39,637) |.eeeeeeeeeeeenn 0 [0 s 5.000 |...... 2.650 ....06/17/2022 ...|....04/01/2026 ...
13063D-PH-5 ..... CALIFORNIA ST .. .- 1.DFE ..|... . 113.9400 |....covnnnnnns 1,150,79% |.... ... 1,124,321 JU Y O (10,424) |vveeeeeeennn0 o0 e 5.000 |...... 3.000 ....06/12/2022 ...|....04/01/2029 ...
13063D-08-4 ..... CALIFORNIA ST .. ... 1.DFE ..|... . 110.6090 |... ....1,558,618 . (26,701) [ouveeiiiiiinn0 0 5.000 |...... 2.130 ...03/10/2022 ...|....04/01/2035 ...
130630-Q0-4 ..... CALIFORNIA ST .. .- 1.DFE ..|... . . 114.5570 |... e (2,575) |oeeeeieeeeeenn0 [0 | 5.000 |...... 2.710 ....06/27/2022 ...|....10/01/2031 ...
13063D-TE-8 ..... CALIFORNIA ST .. ... 1.CFE ..|... .. 589,810 |. 115.7590 |... 1 (6,123) [0 0 5.000 |...... 2.440 ...06/01/2022 ...|....03/01/2030 ...
13063D-U5-5 ..... CALIFORNIA ST .. .. 1.DFE ..|... 1,371,798 |. 107.9210 |... .... 1,368,221 O oo (B577) |0 o0 e 4.000 |...... 2.790 ....09/09/2022 ...|....09/01/2029 ...
13063D-VT-2 ..... CALIFORNIA ST .. |- 1.CFE ... . 116.6420 |... ....8,627,991 O ] (226,023) |.ocoeeeeeeeeeenn0 [0 o 5.000 |...... 1.270 ...09/03/2020 ... |....11/01/2031 ...
13063D-WS-3 ..... CALIFORNIA ST .. .. 1.DFE .. . 117.0570 |. .550,168 |.. ... (844) |. .5.000 |......2.900 ... 11/21/2022 .. 11/01/2030
13068L-M8-5 ... CALIFORNIA ST PUBLIC WKS BRD LEASE REV . .. 1.DFE .. . 103.8210 |. .2,048,235 |.. . .. (45,399) |. .5.000 |......2.550 ....11/07/2018 .. 09/01/2024
13077C-4K-7 ..... CALIFORNIA ST NIV R .... . .. 1.DFE .. ...87.5980 |. .2,000,000 |.. [0 O N .0.550 |......0.550 ....07/29/2021 .. 11/01/2049
13281N-YP-1 ..... CAVDEN ONTY N J IMPT e [ e 1FFE .. . 113.0580 |. . 4,852,302 |.. .(120,348) |. .5.000 |......1.500 ....07/16/2020 .. 07/01/2032 ...
153476-C0-7 ..... |CENTRL FL EXPRSSWAIY AUTH FL ..ooiiiieeiieeecennee foee e 1.E FE .. . 108.7410 |. . 1,250,000 . 1,416,456 |.. ..(23,087) | ......5.000 |......2.740 ...12/06/2017 .. 07/01/2029 ...
155048-DF-5 ..... CENTRAL PUGET SOUND .. 1.B FE ..|... 1,058,000 . 107.6790 [.....eeeeeenen 1,076,790 |.... .1,000,000 |.. .... 1,054,829 O e BT [0 [0 5.000 |...... 3.460 ....10/04/2022 ...|....11/01/2033 ...
158862-BZ-4 ..... CHANDLER ARIZ INDL D |- LEFE L. .. 3,703,816 |. 101.6080 |.............. 3,287,019 |.... .3,235,000 |.. .... 3,385,285 JU O (103,567) |. POV PO 5.000 |...... 1.680 ....11/14/2019 ...|....06/01/2049 ...
160070-DD-7 ..... CHARLESTON CNTY S C ARPT .. | LEFE L .. 1,698,918 |. 101.1650 |.............. 1,770,388 |.... .1,750,000 |.. .... 1,708,095 U R A 0 e 5.500 |...... 5.710 ....08/23/2013 ...|....07/01/2041 ...
160853-VE-4 ..... CHARLOTTE-MECKLENBER . .- 1.DFE ..|... ...1,732,440 |. 110.5490 |..eeeennnnnens 6,632,940 |.... .6,000,000 |.. e 1,674,091 [0 e (37,193) [0 el 0 e 5.000 |...... 3.410 ....05/21/2021 ...|....01/15/2050 ...
161045-QH-5 ..... CHARLOTTE N C WTR & ... S LAFE L .. 1,129,880 |. 112.5120 |...oeennnnnnes 1,125,120 |.... ....1,117,365 O e (12,515) el o0 e 5.000 |...... 2.690 ....06/09/2022 ...|....07/01/2028 ...
167560-ST-9 ..... CHICAGO IL MET WTR RECLAMATION DIST .. .. 1.CFE ..|... 3,721,470 |. 103.9890 |....ccevunnnns 3,119,670 |.... ... 3,174,759 JU Y O (G157 (S | R FURPPRRIRN | B S 5.000 |...... 1.890 ...06/08/2016 ...|....12/01/2024 ...
167593-J0-6 . CHICAGO ILL O HARE INTL A ...oovvnnnnnnns .. 1.F FE .. . 100.0000 |. .. 1,240,000 |. .1,240,000 |.. .. (20,529) |. .5.000 |......3.300 ....02/18/2014 .. 01/01/2023 ...
167593-QF-2 ..... |CHICAGO IL O'HARE INTERNATIONAL ARPT RE .. 1.F FE .. . 102.9330 |. .. 4,395,239 |. .4,270,000 . 4,432,053 |.. L (77,444) | .5.000 |......3.030 ....10/30/2018 .. 01/01/2025
167593-0G-0 ..... CHICAGO IL O'HARE INTL ARPT REV . 1FFE .. . 102.8220 |. ..6,143,615 |. .5,975,000 .6,246,0% |.. .. (84,447) | .5.000 |...... 3.390 ....10/09/2015 .. 01/01/2026
167615-TK-9 ..... CHICAGO ILL PK DIST ... .1.DFE .. . 101.9200 |. ..3,164,616 |. .3,105,000 . 3,244,558 |.. .. (43,460) | .5.000 |......3.410 ....06/05/2014 .. 01/01/2026
167727-20-1 ... CHICAGO ILL WST TRANS REV . .1EFE .. . 11,765,200 |. 106.5950 |. .10,659,500 |. 10,000,000 10,965,989 |.. . .(227,150) | ......5.000 |......2.450 ....06/09/2019 .. 01/01/2029 ...
179090-KD-6 ..... CLACKAMAS CNTY OR SCH DIST .. .. 1.CFE ..|... ...2,614,819 |. 103.4140 |.............. 2,316,474 |.... ....2,240,000 |.. ... 2,331,561 JU Y O (62,887) [-ooeeeeevneeeen0 el s 5.250 |...... 2.300 ...04/20/2018 ...|....06/01/2024 ...
180848-8Q-7 ..... CLARK CNTY NEV FOR I .... .. 1.B FE ..|... 1,717,373 |. 109.6760 [.............. 1,710,946 |.... .1,560,000 |.. ... 1,715,244 e (2,129) [0 0 5.000 |...... 2.600 ....12/06/2022 ...|....06/01/2028 ...
181000-0Z-6 ..... CLARK CNTY NEV HWY I .... .. 1.DFE ..|... L 114.5810 |.oeeeennnnnnns 4,010,335 |.... .3,500,000 |.. ... 3,867,980 e (8,655) |oeeeiiieeeenn0 [0 | 5.000 |...... 3.400 ....10/13/2022 ...|....07/01/2030 ...
181059-TC-0 ..... CLARK CNTY NV SCH DIST EFE ... . 106.3460 |.............. 3,488,149 |.... 03,485,218 [oiiiiiiinnnl0 e (65,738) [0 o0 e 5.000 |...... 2.780 ....06/12/2018 ...|....06/15/2026 ...
181059-TE-6 ..... CLARK CNTY NEV SCH DIST .. EFE ... . 106.0840 |.............. 5,702,015 |.... 105,862,350 [o.eeeeeeennnnnn0 foeeeennn (80,599) [onniieieiinl0 [0 e 5.000 |...... 3.170 . ....01/05/2017 ...|....06/15/2028 ...
181685-HZ—4 ..... CLARKE CNTY GA HOSP AUTH EFE ... . 106.4020 |.............. 1,596,030 |.... ....1,634,889 ... e (36,589) [oennniiiiiinnnl0 o0 e 5.000 |...... 2.310 ... 75,000 |....10/28/2016 ...|....07/01/2026 ...
181685-JA-7 ..... CLARKE CNTY GA HOSP AUTH EFE ... . 106.4830 |....ccennnnnn. 2,662,075 |.... ....2,709,8% (56,718) [.ooeeeeeeeeeeee0 e [ 5.000 |...... 2.480 ..125,000 |....10/28/2016 ...|....07/01/2027 ...
184540-6R-8 ..... CLEAR CREEK TX INDEP SCH DIST MUNICIPAL ... AFE .. . 102.2850 |........eenn.. 1,682,588 |.... ....1,696,686 (45,044) |..oooeeeeiinnnl0 [0 s 5.000 |...... 2.150 . 82,250 |....02/23/2017 ...|....02/15/2024 ...
187145-CS-4 ..... CLIFTON TX HGR EDU FIN CORP REV A FE .. . 103.3400 |. .. 1,033,400 |. 1,065,799 |.. ..(16,927) |. ......5.000 |......3.060 .50,000 |....09/19/2014 .. 08/15/2026 ...
187145-KG-1 ... CLIFTON TEX HIGHER E .... AFE L. . 105.5520 |.............. 1,583,280 |.... .1,500,000 |. .... 1,766,587 (38,454) ..o i 0 4.000 |...... 1.200 .60,000 |....01/07/2021 ...]|....08/15/2032 ...




9013

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
196474-5K-2 ..... COLORADO ST HLTH FACS AUTH REVENUE ........vvvvvvnnnnsfoee e eeeeein | s L 1CFE i 7,516,729 |. 106.0590 |.............. 6,830,200 |oeuuiirinnnnn 6,440,000 |.......oennn.. 7,305,251 |oeeeeerennnnnnn foreinnnn (46,847) |oveeninicinnnnl0 o0 e 5.000 |...... 3740 [MN ooooee [ 4144 322,000 |....10/02/2018 ...|....11/15/2036 ...
19648F-KE-3 ..... COLORADO ST HLTH FACS AUTH REVENUE . v |- 2.AFE ... . 107.9840 |....covnnnnnnn 2,159,680 |.... .2,000,000 |.. 2,317,716 [0 e (53,308) [0 [0 e 5.000 |...... 1.980 |FA ...... ..100,000 |....08/08/2019 ...|....08/01/2028 ...
19648F-KS-2 ..... COLORADO ST HLTH FACS AUTH REVENUE . veo |- 2.AFE ). . 100.2330 |....cevnnnnnns 3,833,912 |.... .3,825,000 |.. 4,399,403 [0 e (79,306) [0 [0 5.000 |...... 2.510 [FA ...... .. 191,250 |....10/28/2020 ...|....08/01/2044 ...
19648F-LE-2 ..... COLORADO ST HLTH FACS AUTH REVENUE . voo |- 1.DFE ..|... . 112.3160 |... .2,350,000 |.. 2,826,161 [0 e (75,396) [0 [0 e 5.000 |...... 1.460 | UJ ....... 117,500 |....08/21/2019 ...|[....01/01/2029 ...
19648F-WC-4 ..... COLORADO HEALTH FACS e | 2.AFE L. . 108.3020 |... 515,000 |ooevvvennennnnnn 542,008 [oenniiiiiennl0 i (758) [0 0 e 5.000 |...... 3.980 ....10/19/2022 ...|....11/01/2028 ...
19648F-WH-3 ..... COLORADO HEALTH FACS ... v |- 2.AFE ... . 109.3150 |... ... 700,000 |.. 729,252 |eveeeeeeeeennn0 [ (435) |0 [0 5.000 |...... 4.470 ....10/19/2022 ...|....11/01/2033 ...
19648F-WK-6 ..... COLORADO HEALTH FACS ... e | LG FE ... . 109.3880 |... 01,050,130 foenniiiiiiinnn0 o (740) [0 feil0 e 5.250 |...... 4.610 ....10/19/2022 ...|....11/01/2035 ...
19668Q-JP-1 ..... COLORADO ST BLDG EXC ... .- 1.DFE ..|... . 106.7070 |... reereennneenn. 830,000 |oiiininnnn 893,786 [oeienniiiiiinl0 [ (18,890) o0 [0 5.000 |...... 2.490 ....08/08/2018 ...|....03/15/2026 ...
19668Q-KG-9 ..... COLORADO ST BLDG EXC . .. 1.DFE .. . 110.1740 |. ..2,671,720 |. .. (35,466) |. .5.000 |......3.230 ....10/11/2018 .. 03/15/2031
196711-PZ-2 ..... COLORADO ST COPS ... .. 1.DFE .. ...99.0240 |. ..495,120 |. 0] .3.107 |......3.100 ....03/15/2018 .. 09/01/2023
20282E-AK-2 ..... COMMONWEALTH FING ASUTH PA .1EFE .. . 109.0310 |. .. 2,725,775 |. ..(25,838) |. ......5.000 |......3.650 ...02/14/2018 .. 06/01/2029 ...
20772J-A5-1 ..... CONNECTICUT ST vee |- 1.DFE ..)... . 104.8980 |... 3,052,532 |.... ... 3,055,460 e (2,838) |0 [0 | 5.000 |...... 2.650 ....12/13/2022 ...|....03/15/2029 ...
207724-Y9-7 ... CONNECTICUT ST ... woo |- 1.DFE ... . 105.3340 |... 1,611,543 |.... .... 1,502,238 (26,987) [cvvvvvvvvnnnnnnn0 Jeeeeel0 s 5.000 |...... 2.940 ....12/06/2016 ...|....05/15/2025 ...
20772(-HR-3 ..... CONNECTICUT ST ... voo |- 1.DFE ..|... . 110.4890 |... 1,104,890 |.... ..o 1,125,223 (13,227) |veeeeeeeennnd0 o0 e 5.000 |...... 2.350 ...06/03/2022 ...|....01/15/2028 ...
20772(-SN-0 ..... CONNECTICUT ST woo .. 1.DFE ... . 113.2690 |... 1,699,035 |.... 1,709,284 L0 e (856) [0 [0 5.000 |...... 3.330 ....12/02/2022 ...|....11/15/2035 ...
207758-B6-9 ..... CONNECTICUT ST SPL T . voo |- 1.DFE ..|... . 107.6200 |... 1,700,396 |.... e 1,709,287 [0 e (26,361) [0 [0 e 5.000 |...... 2.430 ....04/13/2022 ...|....05/01/2026 ...
207758-F9-9 ..... CONNECTICUT ST SPL T ... woo |- 1.DFE ... . 112.5730 |... 1,125,730 |.... 11367 [0 e (9,383) [0 [0 5.000 |...... 2.910 ....06/17/2022 ...|....11/01/2028 ...
207758-G8-0 ..... CONNECTICUT ST SPL T ... voo |- 1.DFE ..|... . 115.2490 |... 2,881,225 |.... . 3,132,028 o0 e (53,872) [0 [0 e 5.000 |...... 1.880 ...08/02/2022 ...|....11/01/2034 ...
207758-M9-1 ..... CONNECTICUT ST SPL T ... ... 1.DFE ..|... . 116.8820 |... 572,722 |.... ..490,000 |.. 549,790 |evvennviiinnnnn0 fooiiiii i (798) |0 0 5.000 |...... 3.470 ....10/19/2022 ...|....07/01/2032 ...
207758-8D-6 ..... CONNECTICUT ST SPL T . .1.DFE .. . 103.7940 |. ..5,189,700 |. .5,000,000 .5,359,568 |.. .5.000 |......2.910 ....10/02/2014 .. 09/01/2026
207758-TY-9 ..... CONNECTICUT ST SPL TAX ... .1.DFE .. . 105.8780 |. ..1,058,780 |. .1,000,000 1,077,337 |.. .5.000 |......2.720 ....10/05/2015 .. 08/01/2026
207758-YE-7 ..... CONNECTICUT ST SPL TAX OBLIG .1.DFE .. . 111.6570 |. ..2,233,140 |. .2,000,000 2,145,248 |.. .5.000 |......3.590 ....10/17/2018 .. 10/01/2030
207758-2M-8 ..... CONNECTICUT ST SPL T evvveeiiiiinnineeevennineeeeeans fran e .|..1.DFE .. . 107.6200 |. .699,530 . 650,000 706,207 |.. . .5.000 |......2.290 ....03/29/2022 .. 05/01/2026 ...
20775C-6L-3 ..... CONNECTICUT ST HSG F . .. 1.LAFE .. ...83.8020 |. 1,504,246 . 1,795,000 01,829,224 |.. (4,992) |. ......2.300 |......1.980 ...04/12/2021 .. 11/15/2035 ...
20775D-GP-1 ..... CONNECTICUT ST HEALT ... 1.AFE ..|... . 114.6380 |... 584,654 |.... ... 510,000 |.. 565,066 c (1,815) [0 0 5.000 |...... 3.150 ....10/03/2022 ...|....07/01/2029 ...
20775D-MN-9 ..... CONNECTICUT ST HEALTH & EDL .... |- 1L.FFE ... ...96.0800 |... 1,100,116 |.... 1,145,000 |.. 1,357,856 (21,886) [-..eeeeevnneeeee0 Joeeeiiiieeeennnl0 [ 4.000 |...... 1.740 ....11/19/2021 ...|....06/01/2039 ...
20775H-BP-7 ..... CONNECTICUT ST HSG F .. 1.AFE ..|... . 108.3620 |... 1,137,801 |.... .1,050,000 |.. 1,263,966 (28,963) |.oeeeeeeeeeeennn0 [0 s 5.000 |...... 1.830 ....07/29/2020 ...|....11/15/2029 ...
20775H-FR-9 ..... CONNECTICUT ST HSG F ... 1.AFE ..|... ...82.1400 |... 1,018,536 |.... .1,240,000 |.. 1,240,000 |oeeevvenieeeeenn0 [0 o0 0 e 1.650 |...... 1.650 ....04/21/2021 ... |....11/15/2032 ...
20775Y-AR-7 ..... CONNECTICUT ST REVOL ... | TAFE L . 100.3300 |... 2,979,801 |.... 3,171,646 [....ccovvevenn0 e (28,562) [oceevinen 0 el s 5.000 |...... 3.750 ....09/20/2018 ...|....03/01/2029 ...
220245-H3-1 CORPUS CHRISTI TEX U .... .. 1.DFE ..|... . 111.9050 |... 1,230,955 |.... . 1,363,672 |oeeevneieeeeenn0 [ (38,565) o0 [0 e 5.000 |...... 1.180 ...07/01/2020 ...|....07/15/2029 ...
232769-DS-5 ..... |CYPRESS-FAIRBANKS TE . .. 1.AFE .. . 110.4410 |. ..2,081,813 |. . 1,885,000 .2,048,306 |.. .5.000 |......3.950 ....00/21/2022 .. 02/15/2033 ...
232769-GX-1 ..... CYPRESS-FAIRBANKS TE . .. 1.LAFE .. . 111.3040 |. ..2,092,515 |. .1,880,000 . 2,144,406 |.. .5.000 |......2.090 ....03/24/2022 .. 02/15/2028
235036-5F-3 . DALLAS FORT WORTH TE . .. 1.EFE .. . 115.4480 |. .. 3,036,282 |. .2,630,000 .3,321,0% |.. .5.000 |[......1.440 ....07/15/2020 .. 11/01/2030
235241-PYi-0 ..... [DALLAS TEX AREA RAPI . .. 1.CFE .. . 104.2160 |. ..927,522 |. . 890,000 921,049 |.. .5.000 |......3.110 ....00/28/2022 .. 12/01/2024
246352-HL-5 ..... [DELAWARE RIV PORT AU . .. 1.EFE .. . 106.6560 |. 1,834,483 |. .1,845,597 |.. ......5.000 |......2.460 ...12/12/2018 .. 01/01/2026 ...
246428-K4-7 ..... DELAWARE TRANSN AUTH ... .. 1.BFE ..|... 1,572,707 |. 115.7320 |... 1,643,394 |.... e 1,570,278 el 0 e (2,429) [0 [0 e 5.000 |...... 3.390 ....11/08/2022 ...|....07/01/2031 ...
249182-HD-1 ... DENVER COLO CITY & CNTY A .. 1.F FE ..|... 4,694,528 |. 101.6570 |... 4,398,862 [o..iiiiiiinnnn0 e (37,182) [0 feil0 5.250 |...... 4.290 ....07/11/2013 ...|....11/15/2024 ...
249182-dIi-7 ..... DENVER CITY & CNTY CO ARPT REVENLE ... .. 1.EFE ..|... .. 338,144 |. 104.0880 |.................296,651 |.................285,000 |.....0ueeeeennn298,428 |oeeeeeeennnnnnl0 e (6,931) vl o0 e 5.000 |...... 2.410 ....11/18/2016 ...|....11/15/2024 ...
249182-KQ-8 ..... DENVER CITY & CNTY CO ARPT REVENLE ... .. 1.EFE ..|... .. 1,481,163 |. 105.9690 |.............. 1,324,613 [.............. 1,250,000 |.............. 1,401,851 [......ccccc.eee0 Jorennnn (16,685) [oeiinnninnn 0 vl [ 5.000 |...... 3.230 ....11/30/2017 ...|....11/15/2030 ...
249182-KZ-8 ..... DENVER CITY & CNTY CO ARPT REVENLE ... .. 1.F FE ..|... ...2,510,488 |. 105.8230 |.............. 2,306,941 |[.............. 2,180,000 |............. 2,346,547 [.....ccooeeriii0 Jorrenninn (39,582) [oeeevinieeei 0 el s 5.000 |...... 2.920 ....08/15/2018 ...|....12/01/2026 ...
249182-1B-0 ..... DENVER CITY & CNTY CO ARPT REVENUE .. 1.F FE ..|... . 10,162,567 |. 107.4130 |... . i 9,602,692 [0 [ (135,524) |0 [0 5.000 |...... 3.090 ....08/15/2018 ...|....12/01/2028 ...
249182-06-4 ... DENVER COLO CITY & C .. 1.EFE ..|... ..1,018,791 |. 109.7130 |... 987,417 |.... ... 900,000 |.. 1,018,811 [0 e (4,980) [0 [0 e 5.000 |...... 3.340 ...07/08/2022 ...|....11/15/2031 ...
25476F-SX-7 ..... DISTRICT COLUMBIA .. 1.B FE ..|... 2,485,420 |. 107.6830 |... ..2,153,660 |.... .2,000,000 |.. 2,331,667 [oiiiiiiininnn0 e (83,239) [0 o0 5.000 |...... 0.700 ...02/17/2021 ...|....06/01/2033 ...
25476F-YE-2 ..... DISTRICT COLUMBIA .. .. 1.BFE .. 599,653 |. 113.6060 |. ..602,112 |. ..530,000 .599,537 |.. ......5.000 |......2.650 .. 12/22/2022 .. 02/01/2029 ...
25477G-NY-7 ..... DISTRICT COLUMBIA IN ..uviivivrinniiiiiiiiiiiiiiaiinas .. 1.BFE ..|.. .. 2,608,840 ). 111.7010 |.....ouvneeens 2,591,463 |.... .2,320,000 |. ....2,593,464 ... 0 [ (15,376) |0 o0 5.000 |...... 2.550 ...09/08/2022 ... |....03/01/2028 ...
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25477G-RM-9 ..... DIST OF COLUMBIA INCOME TAX SECURED REV .........ceewfors vuu]vunnnns T .. 1.BFE .. . 114.4200 |.......ooen..t 2,105,328 |.....covunnnns 1,840,000 |....ooevennnnn 2,070,616 |eevvnnneennnnn 0 |eeens (28,398) |-oovvreeeeennnn0 feriiiiil0 s 5.000 |...... 3.040 ....03/24/2020 ...|....03/01/2032 ...
25477G-TG-0 ..... DISTRICT COLUMBIA IN .- 1.BFE ..|... . 108.4080 |....ccevnnnnn. 2,791,506 |.... ... 2,743,021 e (1,079) |0 [0 e 5.000 |...... 4.530 ....09/21/2022 ...|....05/01/2045 ...
25483V-UP-7 ... DISTRICT OF COLUMBIA HOSP . | 1.GFE L . 102.3050 |.......oennnn. 2,675,276 |.... 2,821,573 o0 e (32,432) [0 fel0 5.000 |...... 3.450 ....12/03/2020 ...|....10/01/2043 ...
26822L-MP-6 ..... E 470 PUB HIY AUTH C .... |- 1L.FFE ... . 109.4490 |... e 1,057,895 [onieiiiieenl0 e (32,770) [0 o0 e 5.000 |...... 1.120 ....06/11/2020 ...|....09/01/2027 ...
282317-HJ-8 ..... EGG HARBOR TWW N J S ... ... 1.DFE ..|... . 107.4280 |... ..1,074,280 |.... 1,077,664 a0 e (18,246) [0 [0 5.750 |...... 2.570 ....06/13/2022 ...|....07/15/2025 ...
283822-GH-1 ..... EL PASO TEX WTR & SW .... .. 1.BFE ..|... . 102.6000 |.........e.... 1,026,000 |.... 1,031,116 [0 el (26,088) [0 [0 e 5.000 |...... 2.280 ...12/05/2014 ...|....03/01/2024 ...
202700-4E-2 ... ENERGY NORTHWEST WAS ... .. 1.CFE ..|... . 107.8120 |.....cevnnnnns 5,266,616 |.... 5,205,224 |0 e (34,604) |0 [0 5.000 |...... 2.480 ....09/07/2022 ...|....07/01/2026 ...
29270C-4N-2 ... ENERGY NORTHWEST WAS .... .- 1.DFE ..|... . 111.6430 |...coonnnnnnns 1,088,519 |.... n1,080,492 [oiiiiiiieel0 e (10,172) [0 feiil0 e 5.000 |...... 2.860 ....05/11/2022 ...|....07/01/2028 ...
311450-FX-3 ..... [FARMINGTON N MEX POL . ..2.BFE .. .. 88.8060 |. .. 1,078,993 |. .1,215,000 |.. .0.875 |......0.870 ....09/16/2021 .. 06/01/2040
31222T-AT-0 ..... FAYETTE CNTY GA HOSP . 1EFE .. . 101.5870 |. ..1,767,614 |. 1,801,618 |.. .5.000 |......1.420 ....10/17/2019 .. 07/01/2054
340117-HU-7 ..... FLORENCE CNTY S C ........ .. 1.DFE .. . 111.9590 |. .. 1,119,590 |. 1,091,978 |.. ......5.000 |......3.140 ....10/056/2022 .. 06/01/2028 ...
34073T-GA-9 ..... FLORIDA ST HIGR EDUCLTNL FACS FINAN AUT ... .. 1.G FE ..|... . 104.4360 |... 1,989,506 |.... 0e2,057,086 |...ooeeeennnnnnnn0 e (44,440) |0 [0 e 5.000 |...... 2.430 ...04/13/2016 ...|....04/01/2027 ...
341530-JU-1 ... FLORIDA ST BRD ED PU .... S LAFE L . 109.8490 |... 2,076,146 |.... 2,014,624 |0 e (4,598) [0 [0 e 5.000 |...... 3.380 ....10/26/2022 ...|....06/01/2029 ...
341530-SC-1 ... FLORIDA ST BRD ED PU ... .. 1.AFE ..|... . 114.1490 |... 1,900,581 |.... .1,901,854 |.ooiiiiiiinn 0 e (10,099) [0 feeeiiel0 e 5.000 |...... 2.580 ....09/13/2022 ...|....06/01/2029 ...
34160P-EP-0 ..... FLORIDA ST DEPT MGMT .... ... 1.BFE ..|... . 115.0680 |... 3,204,644 |.... B X 3 (VI R N RPN ([0 1 (cic N AR I RPN | ) RN 5.000 |...... 0.950 ....07/15/2021 ...|....11/01/2030 ...
342816-P2-5 ... FLORIDA ST MUN PIR A .... |- 1L.FFE ... . 108.9250 |... 2,734,018 |.... 2,738,780 [oeeeeeeennnenn0 e (44,276) |0 [0 e 5.000 |...... 2.930 ....11/07/2018 ...|....10/01/2027 ...
343137-GL-3 ..... FLORIDA ST TPK AUTH ... ... 1.CFE ..|... . 107.9510 |... 2,569,234 |.... 02,565,770 foeneiiiiinnnnn0 o (30,786) [oeeeneeeeeiinnnl0 o0 e 5.000 |...... 2.650 ....06/18/2022 ...|....07/01/2026 ...
349461-AH-6 ..... FORT WORTH TEX INDPT . .. 1.AFE ..|... . 111.1010 |... 1,310,992 |.... ....1,339,818 . POV PO 5.000 |...... 2.190 ...08/31/2022 ...|....02/15/2028 ...
373064-P3-2 GEORGETOWN TEX UTIL .. .. 1.CFE ..|... . 113.9170 |... 1,594,838 |.... .... 1,546,430 0 foeeeeee... (8,662) | 0] 5.000 |...... 3.570 ....06/13/2022 ...|....08/15/2032 ...
373385-LT-8 ..... [GEORGIA ST ........... 1.A FE . . 106.8350 |. ..2,777,710 |. . 2,796,456 |.. . ..(16,016) | .4.000 |......2.520 ....06/23/2022 .. 07/01/2028
37970P-GH-9 . GLOUCESTER CNTY N J 1.F FE .. . 104.5390 |. .. 3,449,787 |. .3,486,009 |.. . .. (49,367) | .5.000 |......3.280 ....07/17/2015 .. 07/01/2026
38122N-A5-1 GOLDEN ST TOB SECURI . .. 1.DFE .. ...98.4020 |. 1,771,236 | .1,800,000 |.. .0.672 |......0.670 ....09/30/2021 .. 06/01/2023
38122N-D8-2 ..... [GOLDEN ST TOB SECURI . .|..2.CFE .. .. 88.6080 |. ..443,040 |. 500,000 |.. .3.850 |[......3.850 ....12/08/2021 .. 06/01/2080 ...
387460-PE-2 ..... GRANITE SCH DIST UTA . .. 1.LAFE .. . 109.8950 |. ..2,736,386 |. . 2,490,000 2,782,995 |.. ......5.000 |......2.190 ...08/30/2022 .. 06/01/2028 ...
387874-YV-6 ..... GRANT CNTY WASH PUB ... |- 1.CFE ... ...96.4860 |... 2,412,150 |.... .2,500,000 |.. 2,589,069 |........ceevnnnnn0 [oriiinnnn (33,002) |oveinniiiiinnnnl0 o0 e 2.000 |...... 0.650 ....08/19/2020 ...|....01/01/2044 ...
387883-XJ-5 ..... GRANT CNTY WASH PUB .- 1.DFE ..|... . 106.9240 |... 1,662,668 |.... . 1,555,000 |.. 1,668,545 |.ooevvenieeeeennn0 [ (24,664) |0 [0 e 5.000 |...... 2.460 ....04/25/2022 ...|....01/01/2043 ...
39081H-AB-8 ..... GREAT LAKES MI AUTH SEWAGE DISPOSAL SYS .- LEFE ... . 105.2680 |... 4,900,225 |.... .4,655,000 |.. 4,964,411 |oeeeeeiinnnnnl0 [ (118,997) vl o0 e 5.000 |...... 2.250 ....10/14/2016 ...|....07/01/2025 ...
391554-BP-6 ... GREATER ALBANY SCH D .- 1.BFE ..|... . 109.6680 |... .1,865,000 |.. 1,985,013 . POV PO 5.000 |...... 3.430 ....09/29/2022 ...|....06/15/2029 ...
396649-EK-7 ..... GREENVILLE TN HLTH & EDUCTNL FACS BRD H ... |- .G FE ... . 106.6160 |... 0 | (14, A 0 e 5.000 |...... 3.030 ...05/10/2018 ...|....07/01/2027 ...
396784-PP-9 ... GREENWICH CONN .. 1.AFE ..|... . 102.2780 |... 3,068,340 |.... . 3,087,044 . (28,846) |. POV PO 5.000 |...... 2.160 ....08/23/2022 ...|....01/15/2024 ...
407272-Y5-6 ..... HAMILTON CNTY OHIO H . .. 1.DFE .. . 109.3210 |. ..5,356,729 |. .4,900,000 .5,691,025 |.. . .(164,260) |. .5.000 |......1.360 ....02/01/2022 .. 08/15/2027 ...
407287-ME-8 ..... HAMILTON CNTY OHIO S . .1.DFE .. . 107.9130 |. ..2,158,260 |. .2,000,000 .2,302,340 |.. . .. (75,230) | .5.000 |...... 1.050 ...12/03/2020 .. 12/01/2030
40934T-ANM-5 . HAMPTON RDS VA TRANS . .. 1.CFE .. . 111.4020 |. ..1,114,020 |. .1,000,000 .1,090,276 |.. . ... (3,244) |. .5.000 |......3.040 ....10/18/2022 .. 07/01/2036
40934T-AV-5 ..... [HAMPTON RDS VA TRANS . .. 1.EFE .. . 107.7420 |. .. 2,025,550 |. .1,880,000 .2,043,152 |.. .5.000 |......2.400 ....04/13/2022 .. 07/01/2026
414018-5C-1 ..... HARRIS CNTY TEX FLOOD CTL . .. 1.AFE .. . 103.8760 |. .. 4,674,420 |. .4,766,838 |.. ......5.000 |......2.740 ...05/09/2014 .. 10/01/2025 ...
414018-6T-3 ..... HARRIS CNTY TEX FLOO .. 1.AFE ..|... . 110.0370 |...ccvvnnnnnns 1,210,407 |.... . . e 1,179,554 |0 e (1,967) [0 [0 e 5.000 |...... 3.340 ....11/10/2022 ...|....10/01/2030 ...
416489-VP-4 ..... HARTFORD CNTY CONN M . ... 1.DFE ..|... . 113.8770 |... .1,750,000 |.. 01,968,564 |...oooiiiiinnn0 e (19,751) Lol o0 e 5.000 |...... 2.890 ...06/08/2022 ...|....07/15/2029 ...
421110-26-1 ..... HAYS TEX CONS INDPT ... .. 1.AFE ..|... . 108.9180 |... ... 500,000 |-eeeuniieeennnnn534,083 [0 | (997) [0 0 [ 5.000 |...... 3.220 ....11/14/2022 ...|....02/15/2030 ...
425507-0P-6 ... HENNEPIN CNTY MINN N ... S LAFE L . 115.3360 |... 1,115,000 |oveeennennnnn 1,248,977 [0 | (3,856) [0 fenll0 [ 5.000 |...... 3.070 ...10/12/2022 ... |....12/01/2029 ...
438687-UG-8 ..... HONOLULU HAWATT CITY ... .. 1.BFE ..|... . 110.8060 |... 1,000,000 |-eeeenreeeennn 1,111,699 [0 e (1,491 [0 0 [ 5.000 |...... 2.520 ....12/06/2022 ...|....11/01/2027 ...
445047-HY-2 ... HUMBLE TEX INDPT SCH S LAFE L . 113.0790 |... reeevneeneeens 1,475,000 [oennnnnnnnn 1,618,939 0 e (5,036) o0 [0 5.000 |...... 3.230 ....10/04/2022 ...|....02/15/2029 ...
45203H-76-2 ..... ILLINOIS ST FIN AUTH REVENUE .. .. 1.BFE ..|... . 106.3430 |....cceunnnnns 2,658,575 |.... . . 2,703,312 [0 el (66,899) [0 [0 e 5.000 |...... 2.110 ...01/28/2019 ...|....12/01/2026 ...
45204E-XU-T ... ILLINOIS FIN AUTH RE ............. .. 1.CFE ..|... . 108.7170 |... 761,019 |.... ... 700,000 |.. 761,484 [.oooeeivnienn0 v (319) [0 0 e 5.000 |...... 2.670 ....12/22/2022 ...|....01/01/2028 ...
45204E-YU-6 . ILLINOIS ST FIN AUTH REVENUE .. 1.F FE .. . 106.2190 |. .. 1,141,854 |. .1,075,000 1,170,050 |.. ......5.000 |......3.130 ....08/31/2017 .. 03/01/2028 ...
452153-AP-4 ..... ILLINOIS ST ... ..2.BFE ..|.. . 101.1960 [....covvnnnnns 2,276,910 |.... .2,250,000 |. ....2,614,430 |0 e (83,775) vl 0 o0 5.000 |...... 2.770 Ll 37, .. 112,500 |....02/22/2022 ...]....03/01/2035 ...
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452153-B8-7 ... 10T S U IR IR IS 2B FE | 2,323,780 |. 103.4030 |.........en... 2,068,060 |........ennn.. 2,000,000 |.eeevunninnns 2,285,188 [ 517 ) FURUUUURN | ) IR | ) R 5.000 |...... 2.400 ....02/16/2022 ...|....12/01/2028 ...
4522274 ... ILLINOIS ST SALES TAX REVENUE . |- 1.CFE ..|... . 105.8530 |....cevnnnnnns 4,869,238 |.... .4,600,000 |.. .... 4,853,222 2 (68,098) |-eeeveiieeeeenn0 [0 | 5.000 |...... 3.300 ....10/16/2018 ...|....06/15/2026 ...
45470R-CS-3 ..... INDIANA FIN AUTH HIlY ... 1.BFE ..|... . 104.3870 |....ccvvnnnnns 1,826,773 |.... .1,750,000 |.. ....1,805,119 2 (6,983) [ouvniiiiiiinn0 |0 e 5.000 |...... 3.290 ....00/28/2022 ...|....12/01/2024 ...
45470R-CT-1 ..... INDIANA FIN AUTH HIIY .... .- 1.BFE ..|... . 106.7480 |...ccevnnnnnns 2,134,960 |.... .2,000,000 |.. 2,146,787 o0 e (48,047) |0 [0 e 5.000 |...... 2.380 ....06/07/2018 ...|....12/01/2025 ...
45470Y-EX-5 ..... INDIANA FIN AUTH HEA .... |- 1.CFE ... ...97.5920 |......oennnnns 1,751,776 |.... 1,795,000 |.. 1,834,613 [0 e (T24) L0 [0 2.250 |...... 2.160 ....06/19/2019 ...|....12/01/2058 ...
455050-H-6 ..... INDIANA ST FIN AUTH ... .. 1.DFE ..|... . 115.1330 |ooeeeennnnnnns 1,554,296 |.... .1,350,000 |.. e 1,527,469 |0 e (5,321) [0 [0 e 5.000 |...... 3.690 ...06/27/2022 ...|....10/01/2035 ...
45506D-2J-3 ..... INDIANA ST FIN AUTH ... S LAFE L . 110.0220 |.............. 1,004,719 |.... o 1,216,169 [0 e (34,839) [0 o0 5.000 |...... 1.200 ....12/22/2021 ...|....02/01/2031 ...
45506D-75-8 ..... INDIANA ST FIN AUTH .- 1.BFE ..|... ...93.2260 |....covuunnnns 1,249,228 |.... .... 1,340,000 PPN | N FRPRRRROR | N IS 2.432 |...... 2.430 ....12/06/2019 ...|....07/01/2026 ...
45528U-LV-1 INDIANAPOLIS  IN LOCAL PUBLIC IMPT BOND .. 1.F FE .. . 101.5150 |. .. 3,309,389 |. .3,372,649 |.. .. (53,6%) |. .5.000 |......3.200 ....09/17/2014 .. 01/01/2025
45528U-XD-8 . INDIANAPOLIS  IN LOCAL PUBLIC IMPT BOND .. 1.CFE .. . 104.3060 |. ..1,043,060 |. . 1,049,875 |.. .. (24,048) |. .5.000 |......2.430 ....05/07/2018 .. 01/01/2025
45528U-YM-7 ..... [ INDIANAPOLIS IND LOC .... .. 1.F FE .. . 113.2010 |. .. 1,720,655 |. 1,691,960 |.. ..(15,912) | ......5.000 |......2.930 ....06/18/2022 .. 01/01/2039 ...
45528U-ZK-0 ..... INDIANAPOLIS IND LOC .... |- LFFE L . 104.0070 |... 2,282,954 |.... ....2,362,766 (15,165) [.oeeeeeeneeeee0 e s 5.000 |...... 3.590 ...06/12/2022 ...|....02/01/2054 ...
46246K-27-0 ..... IOWA FIN AUTH REV .. 1.AFE ..|... . 101.2150 |... 2,333,006 |.... 02,342,180 foiiiiiiiinnn0 il (62,685) [0 [0 5.000 |...... 2.200 [FA ...... .. 115,250 |....10/02/2018 ...|....08/01/2023 ...
462590-NJ-5 ..... I0WA STUDENT LN LIQU .... |- 1.CFE ..|... . 109.9270 |... 1,648,905 |.... n 1,669,674 |.eoieiiiieen 0 e (9,741 [0 [0 e 5.000 |...... 3.360 (D ....... ... 32,917 |....06/09/2022 ...|....12/01/2030 ...
466158-BA-5 ..... JEA FL WTR & SWR REVENUE |- 1.CFE ... . 102.6030 |... 2,005,889 |.... 02,092,642 [0 e (47,920) [0 o0 e 5.000 |...... 2.340 [AO ...... ... 97,750 |....01/09/2018 ...|....10/01/2025 ...
469487-JU-7 ..... JACKSONVILLE FL SPL REVENUE . |- 1.DFE ... . 103.4950 |... 2,587,375 |.... 2,673,207 o0 e (33,081) [0 [0 e 5.000 |...... 3.400 [AO ...... ..125,000 |....06/23/2015 ... |....10/01/2027 ...
469487-PR-7 ..... JACKSONVILLE FLA SPL .... ... 1.CFE ..|... . 113.4400 |... 1,922,808 |.... L 1,944199 L0 e (19,340) [0 [0 5.000 |...... 2.610 |AO ...... ... 42,375 |....06/02/2022 ...|....10/01/2030 ...
472628-Q11-9 ..... JEFFERSON CNTY |- 1.DFE ... . 108.6310 |... 3,258,930 |.... 3,317,801 [0 e (71,113 [0 [0 e 5.000 |...... 2.340 [MS ...... .. 150,000 |....04/02/2019 ...|....09/15/2028 ...
480772-RH-7 ..... JORDAN UT SCH DIST .. 1.AFE ..|... . 105.5810 |... ..2,702,874 |.... DI (VI (VY R | N R (< AR | B RPN | ) RN 5.000 |...... 2.350 (D ....... .. 128,000 |....05/16/2018 ...|....06/15/2025 ...
485106-YM-4 ..... KANSAS CITY MO SPL O ... . 105.2940 |. ..647,558 |. .653,234 |.. .5.000 |......2.570 . 10,592 |....04/14/2022 .. 09/01/2025
49118N-ER-2 . KENTUCKY ASSET / LIABILIT . 103.1290 |. ..2,784,483 |. .2,828,016 |.. .5.000 |......3.600 ...03/31/2014 .. 09/01/2026
49474F-70-6 . KING CNTY WASH .....covvennnns . . 116.8640 |. ..934,912 |. .886,325 |.. .5.000 [......3.520 | JJ weeees foeiiiiiinnninn 20,000 [oeeeiiiieieeeeens ....10/28/2022 .. 01/01/2032
495224-2G-1 KING CNTY WA SCH DIST #1 SEATTLE ....oevvvvvvivnnnnnnn feun e e . . 104.1970 |. ..317,801 | .320,639 |.. .5.000 |......2.250 ...02/28/2018 .. 12/01/2024 ...
495260-E9-8 ..... [KING CNTY WASH SCH D ............. .. 1.BFE .. . 103.5630 |. .. 3,106,890 |. .3,000,000 .3,103,605 |.. 4,000 |......2.930 (D ceeeinn Jeeeiiiieeeeenn 10,000 foniiniiiiii e ....11/30/2022 .. 12/01/2032 ...
514045-M6-7 ..... LANCASTER CNTY PA HOSP AUTH .... .. 1.DFE ..|... . 107.9240 |... 2,093,726 |.... .1,940,000 |.. 2,116,738 [..ocovvvnieenn0 e (46,211) [0 0 s 5.000 |...... 2.360 ....03/18/2016 ...|....08/15/2026 ...
516391-DV-8 ..... LANSING MICH BRD WTR |- 1.DFE ... ...94.7700 |... 2,501,928 |.... .2,640,000 |.. 2,757,758 [oeeeeeeiieeee0 e (38,862) [0 |0 [ 2.000 |...... 0.500 ....01/13/2021 ...|....07/01/2051 ...
523510-ES-0 ..... LEE CNTY FL SOL WST SYS REVENUE . - 2.AFE L. . 102.0080 |... 2,295,180 |.... .2,250,000 |.. 2,361,091 [...ooovvninnnn0 Joeeennn (61,896) [0 el s 5.000 |...... 2.110 ....08/25/2016 ...|....10/01/2024 ...
523510-ET-8 ..... LEE CNTY FL SOL WST SYS REVENUE . L] 2.AFE L. . 103.2800 |... .3,035,000 |.. 3,196,521 0 [ (85,572) |0 [0 e 5.000 |...... 2.970 ...03/16/2018 ...|....10/01/2025 ...
529063-UK-3 ... LEXINGTON CNTY S C § ... 1.CFE ..|... . 113.0190 |... LU R (< T (01N AU | I RPN | B AN 5.000 |...... 2.170 ....08/10/2022 ...|....02/01/2030 ...
53627N-AE-1 ..... LIONS GATE CAPITAL HOLD ... |- 5.AFE ... ...58.1090 |... 284,734 |.... ..490, 284,734 |........ (205,266) |.... PPN | N AR | R IS 5.500 |...... 5.500 ...08/23/2021 ...|....04/15/2029 ...
544445-FQ-7 LOS ANGELES CALIF DE . .. 1.DFE .. . 107.0520 |. .. 2,997,456 |. 2,800,000 .2,954,8% |.. .0 (5,532) |. .5.000 |......3.850 ....10/12/2022 .. 05/15/2028 ...
544445-P-2 LOS ANGELES CALIF DE . .. 1.DFE .. . 107.0020 |. .. 759,714 |. . 710,000 749,275 |.. .0 (1,315) | .5.000 |......3.850 ....10/18/2022 .. 05/15/2028
544445-NF-2 LOS ANGELES CALIF DE . .. 1.DFE .. . 107.0020 |. ..882,767 |. ..825,000 .870,639 |.. .0 (1,651) [ .5.000 |......3.850 ....10/07/2022 .. 05/15/2028
544445-NH-8 LOS ANGELES CALIF DE . .. 1.DFE .. . 107.8430 |. ..2,032,841 |. . 1,885,000 .2,099,851 |.. .0 ..(13,366) | .5.000 |......3.020 ....07/20/2022 .. 05/15/2029
544646-411-9 ..... [LOS ANGELES CA UNIF SCH DIST .. 1.DFE .. . 108.2250 |. .. 2,375,539 |. .2,195,000 .2,464,402 |.. .0 .. (45,014) |. ......5.000 |......2.590 ...06/29/2017 .. 07/01/2028 ...
B4473E-XK-5 ..... LOS ANGELES CNTY CAL .. 1.CFE ..|... . 112.0780 |... ... 150,000 |.. 163,742 JLO N U ( [50' FOURRRRRt | B IR | ) AU 5.000 |...... 3.780 . 11715/2022 ... |....12/01/2040 ...
546398-C4-8 ..... LOUISIANA PUB FACS A ... .. 1.F FE ..|... . 100.0000 |... .5,000,000 |.. ....5,000,000 0. IR | N N | N RN 3.800 |...... 3.800 ....12/14/2022 ...|....08/01/2049 ...
546399-LC-8 ..... LOUISIANA PUB FACS A .... . |--2.BFE ..|... . 106.7200 |... O e (6,782) |0 [0 e 5.000 |...... 1.460 ...06/10/2021 ...|....10/01/2032 ...
546417-Cli-4 ..... LOUISIANA ST ... 1.DFE ..|... . 112.3780 |... O [ (2399 [0 [0 5.000 |...... 2.940 ... 11/17/2022 ...|....03/01/2029 ...
54714C-AF-4 ..... LOVE FIELD TX ARPT MODERNIZATON CORP . |- 1L.FFE ... . 101.1900 |... 0 [ (21,839) |0 o0 e 5.000 |...... 2.770 ....07/24/2015 ...|....11/01/2023 ...
54714C-AG-2 ..... LOVE FIELD TX ARPT MODERNIZATON CORP ... |- LFFE ... . 102.9100 |... 3,545,250 |.............. 3,445,000 |.............. 3,635,527 [.cooeverirnnnnnnn0 [oeeennnn(101,391) |0 o0 e 5.000 |...... 1.910 ....07/30/2019 ...|....11/01/2024 ...
54714C-AH-0 ..... LOVE FIELD TX ARPT MODERNIZATON CORP ... .. 1.F FE ..|... . 104.3470 |... 1,043,470 |.... ....1,051,115 JU Y O (17,008) |-eevvveeeeeeenn0 [0 s 5.000 |...... 3.100 ...07/24/2015 ...|....11/01/2025 ...
54714F-AG-5 ..... LOVE FIELD TX ARPT MODERNIZATON CORP . .. 2.BFE ..|... ...99.9930 |... 1,244,913 |.... ....1,311,276 O [ (9,919) [0 [0 5.000 |...... 3.960 ....03/21/2018 ...|....11/01/2028 ...
54811B-80-5 ..... LOWER COLORADO ......... 1FFE .. . 111.3570 |. .. 1,280,606 |. 1,308,886 |.. .0 .. (22,621) | ......5.000 |......2.630 ....03/15/2019 .. 05/15/2031 ...
54811G-H3-7 ..... LOWER COLO RIV AUTH .. . 1.FFE ..|.. . 1126080 [....ccevennnns 3,614,717 |.... .3,210,000 |. ... 3,481,387 Ol (6,503) 0 a0 5.000 |...... 3.680 ...10/13/2022 ... |....05/15/2032 ...
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550728-AF-6 ..... LUZERNE CNTY PA INDL ...ovivviiiiniiiiiiniieeevennnnees foesven | s T L EFE o 2,250,000 |...90.1870 |.........en... 2,029,208 |.......oennnn. 2,250,000 |...ccvvvennnns <IN [V[V I R | I FORPN | N RSP | B RPN | B R 2.450 |...... 2.450 ....11/22/2019 ...|....12/01/2039 ...
56035D-AL-6 ..... MAIN STREET NATURAL GAS INC GA GAS REV .... |- 1.BFE ... 5,000,000 |...99.5620 |.............. 4,978,100 |.... .5,000,000 |.. 425,000,000 |....oeeeeeninenn0 e PPN | B FPRRRROR |N IS 2.620 |...... 2.620 ....01/29/2018 ...|....04/01/2048 ...
56036Y-DK-8 ..... MAIN STREET NATURAL GAS INC GA GAS REV .... |- LG FE .f...eeel....6,828,205 |. 106.7550 |.............. 5,711,393 |.... .5,350,000 |.. ....6,094,619 [.ocooiiiiinnn0 e, (118,629) |.eevvvvveeeeennnn [0 s 5.500 |...... 2.840 ....04/19/2016 ...|....09/15/2028 ...
56042T-B0-0 ..... MAINE ST FIN AUTH LOAN REVENUE ... |- 1L.FFE ... .1,235,000 |.. ....1,375,786 o (26,576) |.eeeerneeeeenn0 [0 | 5.000 |...... 2.520 ...05/08/2019 ...|....12/01/2027 ...
56052A-H4-1 ..... MAINE ST ... 1.CFE ..|... 2 (3,280) [euviiiiiiinl0 0 5.000 |...... 2.360 ....07/13/2022 ...|....06/01/2029 ...
56682H-BT-5 ..... MARICOPA CNTY ARIZ | .... .. 1.DFE ..|... 251,210 feoeeeeeeinieeen 0 e (2,121) [0 o0 e 5.000 |...... 3.000 ...06/15/2022 ...|....01/01/2028 ...
56682H-CX-5 ..... MARICOPA CNTY ARIZ | .... ... 1.DFE ..|... .. 01,986,437 [ooiiiiiiiinn0 i 28 0 0 4.000 |...... 4.480 ....12/29/2022 ...|....01/01/2048 ...
569203-PB-2 MARION & POLK CNTYS ... .- 1.BFE ..|... ..525,000 |.. e (6,836) |-eeenneieeeeenn0 [0 s 5.000 |...... 2.370 ....06/07/2022 ...|....06/15/2029 ...
574193-VF-2 . MARYLAND ST .....couunnns .. 1.AFE .. .1,000,000 (3,424) |. .5.000 |......3.050 ....10/12/2022 .. 06/01/2029
574204-L5-0 ..... [MARYLAND ST DEPT OF TRANPRTNCONSOL . .. 1.BFE .. .5.000 |......2.470 ...09/24/2018 .. 10/01/2025
574204-U9-2 ..... [MARYLAND ST DEPT TRA .... .. 1.BFE .. A ......5.000 |......3.370 ....11/01/2022 .. 12/01/2029 ...
57421C-AT-1 ..... MARYLAND ST HEALTH & .... |- LFFE L 2,173,899 |.... ....2,210,262 L (83,991) |eeeeiieeeeen0 [0 | 5.000 |...... 0.900 ...07/16/2020 ...|....07/01/2045 ...
574300-MT-3 ..... MARYLAND ST TRANSN A ... .. 1.CFE ..|... 1,056,390 |.... .... 1,085,479 A7, 71 |0 0 s 5.000 |...... 2.290 ....04/14/2022 ...|....07/01/2025 ...
575579-HB-6 ..... MASSACHUSETTS BAY TR ... |- 1.CFE ..|... 2,996,193 |.... .... 3,023,984 (80,534) |vvveeeeeennnn0 [0 e 5.000 |...... 2.090 ....12/12/2018 ...|....07/01/2024 ...
57563C-DE-9 ..... MASSACHUSETTS ST TRANSPRTN MET HIGHWAY ... ... 1.CFE ..|... 1,043,851 |.... .... 1,966,138 (43,256) |..ooeeeeeeeeennnl0 [0 s 5.000 |...... 2.400 ....05/08/2018 ...|....01/01/2026 ...
57563C-EK-4 ..... MASSACHUSETTS ST DEPT OF TRANS MET HGHY ... |- 1L.EFE ... . .. .... 3,306,829 (99,256) |-vvveeeeeeennnnns0 foeeiiiiiiii 0 e 5.000 |...... 1.500 ....10/29/2019 ...|....01/01/2026 ...
57563C-EL-2 ..... MASSACHUSETTS DEPT T ... .- LEFE ... . 500,000 |.. L (16,135) [ouvniiiiiiinl0 0 5.000 |...... 1.530 ...10/03/2019 ...|....01/01/2027 ...
57563C-ES-7 ..... MASSACHUSETTS DEPT T ... .. 1.F FE ..|... . 970,000 |.. ....1,028,186 e (1,381) |0 [0 | 5.000 |...... 3.870 ....10/28/2022 ...|....01/01/2034 ...
57563R-PB-9 MASSACHUSSETTS ST EDUCTNL FINGAUTH . .. 1.CFE ..|... ....2,068,956 (44,486) |....oooeeeeeennnl0 [0 s 5.000 |...... 2.640 ....06/02/2017 ...|....07/01/2024 ...
57563R-RK-7 . MASSACHUSETTS EDL FI ... .. 1.CFE .. .1,689,920 |.. ..(39,899) |. .5.000 |......2.040 ....10/23/2020 .. 07/01/2027
57563R-RN-1 . MASSACHUSETTS EDL FI . .. 1.CFE .. 1,622,877 |.. ..(26,723) |. .5.000 |......2.480 ...10/23/2020 .. 07/01/2030
57582N-UZ-6 . MASSACHUSETTS ST ....... 1.B FE . . 1,404,762 |.. ... (6,570) |. .5.500 |......2.970 ....00/22/2022 .. 08/01/2030
57584X-DN-8 ..... [MASSACHUSETTS ST DEV FIN AGY REVENUE ........c.ccceensfenn e .| 1.G FE .. .894,772 |.. ..(19,147) |. .5.000 |......2.760 ...08/21/2015 .. 07/01/2023 ...
57586N-5I-7 ..... [MASSACHUSETTS ST HSG FIN AGY .. .. 1.CFE .. . 165,000 165,000 |-evveneeeeeennnnn0 oo eeern1.550 |......1.550 ....11/21/2019 .. 06/01/2025 ...
575896-SC-0 ..... MASSACHUSETTS ST PORT AUTH .. 1.CFE ..|... .2,585,000 |.. 2,814,263 [0 e (42,359) [0 [0 5.000 |...... 2.850 ...09/27/2022 ...|....07/01/2027 ...
575896-YN-9 ..... MASSACHUSETTS ST POR |- 1.CFE ..|... .2,300,000 |.. e 2,603,513 [0 e (16,072) [0 feeeil0 e 5.000 |...... 3.020 ....07/13/2022 ...|....07/01/2030 ...
581664-LG-2 ..... MCKINNEY TX INDEP SCH DIST .. .. 1.AFE ..|... +..360,000 |eeviniiiiennnnnn 422,312 [0 e (2,402) [0 0 [ 5.000 |...... 2.620 ....07/22/2022 ...|....02/15/2032 ...
584283-GN-9 ... MEDFORD ORE HOSP FAC |- 1L.EFE ... ... 600,000 |eeeuniiieennnnn 744,872 [0 | (17,850) [0 0 [ 5.000 |...... 1.630 ....07/08/2020 ...|....08/15/2030 ...
591745-4F-8 ..... MET ATLANTA GA RAPID TRANSIT AUTH .. .. 1.CFE ..|... . e 4,000,000 foonnniinnnn 4,110,436 el e (71,706) [0 [0 4.000 |...... 2.120 ....07/16/2018 ...|....07/01/2024 ...
591852-A8-1 ..... METROPOL ITAN COUNCIL ... AFE ... 1,317,750 |.... . e 1,829,755 [0 o (83,350) [0 [0 e 5.000 |...... 2.170 ...07/18/2018 ...|....03/01/2025 ...
591852-78-4 . METROPOL ITAN COUNCIL . AFE .. .. 4,042,527 |. . 3,505,000 .3,972,645 |.. .5.000 |......2.860 ....06/11/2022 .. 12/01/2029 ...
592041-11J-2 . MET GOVT NASHVILLE & . .G FE .. 1,446,990 |. .1,500,000 1,576,663 |.. .4.053 |......2.400 ...08/08/2019 .. 07/01/2026
592190-00-8 ..... [METROPOLITAN NASHVIL . EFE .. 1,233,934 |. . 1,125,000 1,205,778 |.. .5.250 |......4.320 ... 11/17/2022 .. 07/01/2035
59261A-E7-8 ..... METROPOL I TAN TRANSN .G FE .. ..1,611,208 |. .1,610,000 01,614,935 |.. .5.000 |......1.310 ....01/07/2020 .. 02/01/2023
59261A-HP-5 ... METROPOL ITAN TRANSN ... .G FE .. ..2,621,231 |. . 2,955,883 |.. ......5.250 |......4.500 ....06/21/2018 .. 11/15/2056 ...
592647-EE-T7 ..... MET WASHINGTON DC ARPTS AUTH ARPT SYS R |- 1.DFE . ]eeeennnnn...8,372,820 . 106.0690 |......ceennn 2,916,898 |.... . . 23,091,683 |...oeeeeennenn0 o (54,319) [0 o0 e 5.000 |...... 2.650 ...06/07/2017 ...|....10/01/2028 ...
592647-JY-8 ..... METROPOLITAN WASH D ... .. 1.DFE ..|... 1,104,675 |. 108.0490 [.......cceeen 1,096,697 |.... 1,015,000 |.. 1,108,873 [0 e (802) [0 [0 5.000 |...... 3.530 ....12/02/2022 ...|....10/01/2029 ...
59266T-UH-2 ... METROPOLITAN WTR DIS . 1.B FE . ...1,022,388 |. 116.1460 |.............. 1,033,699 |.... ... 890,000 |.. 1,014,276 |0 e (BT [0 [0 5.000 |...... 2.720 ....06/23/2022 ...|....10/01/2029 ...
593331-R7-2 ..... MIAMI-DADE CNTY FL SCH BRD .. | LEFE L . 11,470,200 |. ....10,418,400 |.... .. 10,000,000 |.. 10,512,927 [0 o (143,138) [0 feil0 e 5.000 |...... 3.360 ....06/26/2015 ...|....05/01/2026 ...
59334D-MC-5 ...... MIAMI-DADE CNTY FLA |- 1.DFE . ]eeeennnnnnin.2,136,946 . 103.6600 |.............. 1,803,684 |.... e 2,073,350 [oenneeeeenninenn0 e (37,651) [0 [0 e 4.000 |...... 1.520 ...04/09/2021 ...|....10/01/2033 ...
59334P-HE-O ..... MIAMI-DADE CNTY FLA | e [ 1O FE L iinnnnlll..2,663,244 | 112.4830 [.eeennnnnneen 2,643,351 |.... 02,652,319 [0 e (928) [0 0 5.000 |...... 2.820 ....12/21/2022 ...|....07/01/2032 ...
59335K-AT-4 ... MIAMI-DADE CNTY FLA SEAPO ... T [ LG FE | 1,045,190 |. 102.2720 |eceeeennneeees 1,022,720 |.... e 1,004,271 [0 e (5447 |0 [0 6.000 |...... 5.410 ...09/11/2013 ...|....10/01/2038 ...
59335K-AU-1 ... MIAMI-DADE CNTY FLA SEAPO ...... 1. L. 1.GFE ..|oceiiiiennn.... 988,540 |. 101.9230 |.............. 1,019,230 |.... 990,817 [ooovvevierninnnnn0 o302 [0 [0 e 5.500 |...... 5.580 ....09/11/2013 ...|....10/01/2042 ...
59447P-6E-6 . MICHIGAN ST FIN AUTH REVENUE 1 1.E FE .. 1,775,934 |. 1,823,954 |.. .. (38,444) |. ......5.000 |......2.560 ....01/23/2018 .. 08/01/2025 ...
59447P-7L-9 ..... MICHIGAN ST FIN AUTH REVENUE .. 1.. .|..1.DFE ..]...............3,365,325 |. 106.3980 |.............. 3,021,708 |.... .2,840,000 |. ....3,087,704 [.....ccooeeen0 |l (58,597) |.ooeeeeeeeeeenn o0 s 5.500 |...... 3.110 .. 156,200 |....10/11/2018 ...]....12/01/2026 ...
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59447P-7P-0 ..... MICHIGAN FIN AUTH RE ....oovvniniiiiiiiininicviineeeens foee e | s T LADFE e 4,619,843 |. 106.0910 |.............. 4,164,072 |oreerennnnn 3,925,000 [....oeerernnnn 4,396,972 |.ooeeeeinnnnn0 [ (59,286) |vveneeeiinnnnnl0 o0 e 5.500 |...... 3.520 ....01/14/2019 ...|....12/01/2029 ...
59447T-2Y-8 ..... MICHIGAN FIN AUTH RE .... .- 1.DFE ..|... . 109.4230 |....covnennnns 2,434,662 |.... . 2,225,000 |.. 2,645,173 [0 e (69,371) [0 [0 e 5.000 |...... 1.370 ...01/12/2022 ... |....12/01/2043 ...
59447T-4A-8 ..... MICHIGAN FIN AUTH RE .... |- LFFE ... . 106.2500 |.............. 1,360,000 |.... .1,280,000 |.. 1,357,338 [0 e (2,790) [0 o0 e 5.000 |...... 3.100 ....09/01/2022 ...|....11/15/2044 ...
59447T-MA-8 ..... MICHIGAN STATE MUNICIPAL .. |- 1L.FFE ... . 105.1950 |...ccvnnnnnnns 4,018,449 |.... .3,820,000 |.. 4,057,933 o0 e (78,604) |0 [0 e 5.000 |...... 2.730 ....06/01/2018 ...|....11/15/2025 ...
594477-06-1 ..... MICHIGAN ST FIN AUTH REVENUE |- 1.DFE ... . 109.9940 |........eennn. 1,649,910 |.... .1,500,000 |.. .... 1,690,904 O e (29,420) |0 o0 e 5.000 |...... 2.660 ....12/08/2017 ...|....12/01/2028 ...
59447T-TV-5 ... MICHIGAN ST FIN AUTH REVENUE .. .. 1.DFE ..|... . 108.0290 |... 540,145 |.... . 500,000 |.. ....548,690 O e (11,726) |0 [0 e 5.000 |...... 2.380 ...01/10/2019 ...|....12/01/2026 ...
59447T-XP-3 ..... MICHIGAN FIN AUTH RE .. 1.DFE ..|... ...95.5270 |... 640,031 |.... . 670,000 |.. ... 670,000 O 0 o0 [0 e 2.308 |...... 2.300 ...12/05/2019 ...|....12/01/2024 ...
59468P-AA-3 ..... MICHIGAN ST STRATEGI .... - 1.GFE ... ...93.8150 |... ... 300,000 |.. 0 . PPN | N FRPRRRROR | N IS 1.450 |...... 1.450 ....07/30/2021 ...|....08/01/2027 ...
594712-VF-5 ..... [MICHIGAN ST UNIV REV . .. 1.CFE .. . 106.1390 |. .. 3,449,518 |. . 3,250,000 .0 ..(89,512) |. .5.000 |......1.870 ....03/31/2021 .. 02/15/2048
60412A-WK-5 ..... MINNESOTA ST ... .. 1.LAFE .. . 116.8110 |. .. 4,660,759 |. .3,990,000 .0 ..(24,076) |. .5.000 |......2.760 ....00/28/2022 .. 09/01/2030
60416S-4C-1 ..... MINNESOTA ST HSG FIN . .. 1.BFE .. ...86.6240 |. .. 454,776 |. .0 .0 ......2.625 |......2.620 ...01/24/2020 .. 01/01/2040 ...
605581-HI-0 ..... MISSISSIPPI ST .. 1.CFE ..|... . 108.9180 |... 272,29 |.... ....270,214 0 . e (146) [0 0 [ 5.000 |...... 4.070 ....11/22/2022 ...|....12/01/2033 ...
606092-FY-5 ..... MISSOURI JT MUN ELEC | LR FE L . 101.7890 |...covvvnnnnns 1,221,468 |.... 1,248,448 o0 e (280198) [0 [0 5.000 |...... 2.900 ....00/24/2014 ...|....01/01/2025 ...
60637A-GJ-5 ..... MISSOURI ST HEALTH & EDL .. |- 1.DFE ... . 102.5260 |.....coennnnn. 1,025,260 |.... e 1,087,660 |...oeeeennnnnn0 e (14,721) |0 feeil0 e 5.000 |...... 3.360 ....04/24/2014 ...|....06/01/2025 ...
60637A-HK-1 ... MISSOURI ST HEALTH & ... .. 1.F FE ..|... . 105.3080 |.....cevnnnnns 1,963,994 |.... 1,981,167 [0 e (38,377) [0 [0 5.000 |...... 2.730 ....04/09/2015 ...|....11/15/2025 ...
60637A-HL-9 ..... MISSOURI ST HEALTH & ... .. 1.F FE ..|... . 104.9260 |.............. 3,992,434 |.... 4,075,466 |.....cceevnnenn0 |oeeeennn  (64,877) |0 [0 e 5.000 |...... 3.030 ....04/09/2015 ...|....11/15/2026 ...
60637A-LL-4 ..... MISSOURI ST HLTH & EDUCTNL FAC REV ... .. 1.EFE ..|... . 106.2770 |...covvnennnns 2,125,540 |.... 02,192,609 [onniiiiiinnnn0 o (54,647) |0 [0 5.000 |...... 2.030 ....09/21/2016 ...|....05/15/2026 ...
60637A-MX-7 ... MISSOURI ST HLTH & EDUCTNL FAC REV ... .. 1.EFE ..|... . 104.6050 |.....c.eenn... 3,661,175 |.... 3,679,461 |ooooiiiiiiiien0 e (70,829) [0 [0 e 5.000 |...... 2.790 ...10/26/2018 ...|....06/01/2025 ...
625506-HX-1 ..... MULTNOMAH CNTY ORE .. 1.AFE ..|... ...72.3600 |... 723,600 |.... 760,714 |ovevieeeeeennl0 [ LS R AT O | RN | B RN 0.000 |...... 4.300 ....09/08/2022 ...|....06/01/2029 ...
626207-J8-8 ..... MUNICIPAL ELEC AUTH GA . . 1.GFE .. . 103.2590 |. ..2,065,180 |. .2,155,780 |.. ..(36,201) | .5.000 |......2.920 ....12/10/2015 .. 01/01/2027
626207-04-9 ..... [MUNICIPAL ELEC AUTH .1.GFE .. . 105.9270 |. ..2,648,175 |. .2,791,812 |.. .. (54,134) |. .5.000 |......2.500 ....06/19/2016 .. 01/01/2028
63968A-20-1 ..... [NEBRASKA PUB PWR DIS . 1EFE .. . 104.2270 |. 1,354,951 |. 01,393,214 |.. .. (29,557) | .5.000 |......2.500 ....01/22/2015 .. 01/01/2026
641462-JU-1 ..... [NEVADA ST .... .. 1.BFE .. . 113.5450 |. 1,135,450 |. .1,165,305 |.. ..(17,915) | .5.000 |......2.190 ....04/01/2022 .. 05/01/2029 ...
645021-AK-2 ..... [NEW HAVEN CONN .. 1.EFE .. . 111.2180 |. ..1,668,270 |. .1,500,000 1,758,136 |.. ..(36,089) | ......5.000 |......2.170 ...11/07/2019 .. 08/01/2029 ...
645424-AJ-1 ... NEW HOPE CULTURAL EDU FACT FIN CORP TX .... |- 1.DFE ... . 108.5340 |... 1,628,010 |.... .1,500,000 |.. 1,669,249 |......oooeeeennn 0 [, (27,418) [evvvvvvviiinnnnn0 |0 e, 5.000 |...... 2.810 ....12/14/2017 ...|....08/15/2028 ...
64577B-KT-0 ..... NEW JERSEY ECONOMIC DEV AUTH ... |- 2.AFE ... . 104.2440 |... 8,558,432 |.... .8,210,000 |.. 8,330,087 L (31,422) |0 [0 | 5.000 |...... 4.530 ....08/26/2015 ...|....06/15/2026 ...
646039-XV-4 ..... NEW JERSEY ST .. 1.G FE ..|... ...92.0240 |... 3,299,060 |.... .3,585,000 |.. 3,599,930 e (A170) [0 0 2.250 |...... 2.120 ....01/29/2020 ...|....06/01/2026 ...
646039-YL-5 ..... NEW JERSEY ST .. .. 1.G FE ..|... . 109.2840 |... 2,475,283 |.... .2,265,000 |.. 2,585,566 |...eoeeeeennnnnnn0 foeeeennnn (22,412) |0 o0 e 5.000 |...... 2.150 ....08/10/2022 ...|....06/01/2027 ...
646039-YM-3 ..... NEW JERSEY ST .. .. 1.G FE ..|... . 111.2120 |... .2,000,000 |.. P 7 T PR | N RPN £+ <Y/ N | N RN | ) R 5.000 |...... 1.850 . ....11/19/2020 ...|....06/01/2028 ...
646039-YN-1 ..... NEW JERSEY ST .. 1.G FE ..|... . 113.0770 |... . 3,425,000 |.. 4,208,659 |.....oeeeeennnnnn0 foeeeenn(116,493) |oeeenececenl0 o0 e 5.000 |...... 1.270 | D ....... . . .. 171,250 |....05/11/2021 ...|....06/01/2029 ...
646066-7N-4 ..... NEW JERSEY ST EDL FA . 1FFE .. . 105.4650 |. ..965,005 |. ..915,000 ....961,477 |.. ..(17,680) |. .5.000 |......2.870 . .22, . 45,750 |....09/01/2020 .. 07/01/2026 ...
646066-7Y-0 ..... NEW JERSEY ST EDL FA .... 1FFE .. . 104.3680 |. ..1,236,761 |. . 1,185,000 01,245,192 |.. .. (22,8%) | .5.000 |......2.870 ....09/01/2020 .. 07/01/2026
646080-T0-4 ..... NEW JERSEY ST HGR EDU ASSISTANCE AUTH .. 1.CFE .. . 101.3700 |. .. 4,140,965 |. .4,085,000 .4,163,457 |.. ..(83,337) | .5.000 |......2.860 ....06/09/2018 .. 12/01/2023
646080-VU-2 ..... NEW JERSEY ST HIGHER .... .. 1.CFE .. . 106.6050 |. .. 1,412,516 |. . 1,325,000 .1,563,983 |.. ..(46,8%) | .5.000 |......1.210 ....05/13/2021 .. 12/01/2027
646080-WN-7 ..... NEW JERSEY ST HIGHER . .. 1.BFE .. . 109.0630 |. ..2,753,841 |. .2,764,812 |.. ..(16,904) |. ......5.000 |......3.600 ....04/22/2022 .. 12/01/2030 ...
646136-31-9 ..... NEW JERSEY ST TRANSN ... .. 2.AFE ..|... .. 1,387,121 |. 105.1280 |... 1,324,613 |.... . . ....1,316,249 (17,800) |-eevvveeeeeeenn0 [0 s 5.000 |...... 3.390 ...10/04/2018 ...|....12/15/2025 ...
646136-4A-6 ..... NEW JERSEY ST TRANSN ... |- 2.AFE L 2,257,364 |. 108.6960 |... .2,015,000 |.. ....2,180,461 [0 s (20,547) |oeeeeeeeeeeeeennl0 [0 s 5.000 |...... 3.650 ....01/11/2019 ...|....12/15/2029 ...
646136-X4-8 ..... NEW JERSEY ST TRANSN ... |- 2.AFE ... ..561,720 |. 104.3800 |... ... 500,000 |-eeeuniieeennnn531,810 [0 | (12,397) [0 0 [ 5.250 |...... 2.560 ...07/14/2020 ...|....06/15/2029 ...
64613C-BU-7 ..... NEW JERSEY ST TRANSN ... S| .G FE ... .. 406,683 |. 110.8080 |... e (222) [0 0 [ 5.000 |...... 3.630 ....11/30/2022 ...|....06/15/2033 ...
64613C-CG-1 ..... NEW JERSEY ST TRANSN ... - 1.GFE ... .. 807,413 |. 105.9750 |... PO 0[5} 1 U | B IO | B 5.250 |...... 4.290 ....12/13/2022 ...|....06/15/2043 ...
646140-DH-3 ..... NEW JERSEY ST TPK AU .... ... 1.DFE ..|... ...1,226,850 |. 107.5300 |... 1,075,300 |..............1,000,000 |.............. 1,166,134 [................0 |oenennns (31,729) |oeeeeeeeeeeee 0 [0 s 5.000 |...... 1.530 ....01/22/2021 ...|....01/01/2028 ...
647110-FQ-3 ..... NEW MEXICO EDL ASSIS .... .. 1.CFE ..|... .. 6,666,867 |. 105.8300 |... 5,931,772 |.... ....6,431,859 |.coeieeennnn 0 | (220,935) |-eevvnneeeeennn0 [0 e 5.000 |...... 0.900 ...12/02/2021 ...|....09/01/2026 ...
64966Q-J5-0 ..... NEW YORK N Y ... .. 1.CFE ..|... . 116.8750 |... .. 1,548,504 |.... ... 1,474,682 e (1,872) [0 0 5.000 |...... 3.490 ....11/10/2022 ...|....10/01/2031 ...
649660-YP-9 ..... [NEW YORK N Y ... .. 1.CFE .. . 116.7290 |. ..782,084 |. 791,806 |.. (9,058) |. ......5.000 |......2.620 ...08/29/2022 .. 08/01/2031 ...
64971P-KA-2 ..... NEW YORK N Y CITY IN .... . 1.EFE ..|.. . 111.6010 |... 602,645 |.... ..540,000 |. ... 606,200 WD) 0 0 5.000 |...... 3.080 ...12/08/2022 ... |....03/01/2030 ...
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64971X-C3-0 ..... NEW YORK N Y CITY TR tovvvvieiiiiiiiiiineeciiiieeeeens foee ven e | s L LAFE e 4,048,317 |. 117.3430 |....ccevvnnnns 3,502,689 |.............. 2,985,000 |....ccvvunnnns 3,918,273 |..oeeeeeeieennnn 0 [ (99,328) |.ovvvvveneennnn0 foiiiii 0 s 5.000 |...... 1.250 ....09/08/2021 ...|....11/01/2032 ...
64971X-GM-4 ..... NEW YORK N Y CITY TR .... .- 1.BFE ..|... . 110.7590 |..eeevnnnnnnns 1,273,729 |.... ....1,282,882 (12,570) |oeeeeieeeeeenn0 [0 e 5.000 |...... 2.450 ...07/01/2022 ...|....11/01/2027 ...
64971X-QD-3 ..... NEW YORK N Y CITY TR .... ... 1.BFE ..|... . 114.1540 |...coovnnnnnns 1,141,540 |.... ....1,072,918 e (1,192) [0 0 5.000 |...... 3.910 ....11/07/2022 ...|....05/01/2034 ...
64971X-RR-1 ..... NEW YORK N Y CITY TR - TAFE L. . 116.3640 |... e (59) [0 0 [ 5.000 |...... 2.700 ....12/27/2022 ...|....11/01/2030 ...
649720-4F-7 ..... NEW YORK CITY HSG DEV CORP ~ MUNICIPAL ... ... 1.CFE ..|... ...98.4590 |... . reeeeeennenn 1,295,000 [onnniinnnnn 1,208,259 [0 e (922) [0 [0 2.800 |...... 2.720 ....07/17/2018 ...|....05/01/2026 ...
64972E-XR-5 ..... NEW YORK N Y CITY HS .... |- 1.CFE ... ...67.4490 |... 1,315,256 |.... 21,950,000 |..eeeeeenninenn0 o0 0 o0 e 2.250 |...... 2.250 ...04/2172021 ... |....11/01/2041 ...
64972G-A2-0 ..... NEW YORK N Y CITY MU .... .. 1.B FE ..|... . 118.1160 |... 2,250,110 |.... ....2,167,801 e (16,319) o0 0 s 5.000 |...... 3.130 ....06/19/2022 ...|....06/15/2031 ...
64972G-IP-5 ..... NEW YORK N Y CITY MU .... .- 1.BFE ..|... . 116.4000 |.............. 8,730,000 |.... e 9,563,535 o0 e (263, 717) [oeeeeeeeeenenn0 o0 e 5.000 |...... 1.140 ....10/22/2020 ...|....06/15/2030 ...
64972G-20-0 ..... [NEW YORK N Y CITY MU . .. 1.BFE .. . 106.9030 |. .. 4,767,874 |. .5,067,897 |.. .(200,585) |. .5.000 |......0.430 ....09/156/2021 .. 06/15/2027
64986D-BN-4 . NEW YORK ST ENVIRONM . 1AFE . ...97.9130 |. .. 2,364,599 |. .2,398,142 |.. .4.000 |......4.040 ...08/23/2020 .. 06/15/2046
64987J-DR-9 . NEW YORK ST HSG FIN ... .1.CFE .. ...91.3180 |. ... 890,000 |.. ......0.750 |......0.750 ....12/03/2020 .. 11/01/2025 ...
64988Y-UN-8 ..... NEW YORK ST MTG AGY .. .. 1.BFE ..|... . 106.3650 |... . .1,640,000 |.. n 1,946,946 |.....oooennnnn 0 |oeeeennn(56,140) [oeneieieennnl0 o0 e 5.000 |...... 1.300 ...03/19/2021 ...|....04/01/2028 ...
649902-AY-9 ..... NEW YORK ST DORM AUT .. 1.B FE ..|... . 113.8880 |... 5,318,570 |.... .4,670,000 |.. +...5,409,382 [..eiiiiinnnnnn0 e (133,041) [0 o0 e 5.500 |...... 2.250 ....04/05/2021 ...|....03/15/2028 ...
64990A-40-9 ... NEW YORK ST DORM AUTH SALES TAX REVENUE ... .. 1.BFE ..|... . 107.4060 |... 3,501,436 |.... .3,260,000 |.. e 3,524,072 o0 e (78,414) |0 [0 e 5.000 |...... 2.360 ....07/24/2018 ...|....03/15/2026 ...
64990E-MQ-7 ..... NEW YORK ST DORM AUTH ST .. |- 1B FE ... . 102.4760 |... .5,000,000 |.. 5,288,246 |...oeeiiinnnn0 i (86,729) [0 o0 5.000 |...... 3.040 ....08/05/2014 ...|....02/15/2026 ...
64990F-KK-9 ..... NEW YORK ST DORM AUT .- 1.BFE ..|... . 111.4730 |... ... 500,000 |-eeeuniieeennnnn.565,608 [ooeiiiiiiiiiiei0 e (5,467) [0 0 [ 5.000 |...... 2.310 ....07/12/2022 ...|....03/15/2028 ...
64990F-PD-0 ..... NEW YORK ST DORM AUTH ST PERSONAL INCOM ... ... 1.CFE ..|... . 111.3040 |... 01,390,000 |..evenenennn 1,632,707 [ooniiiiniininnn0 e (45,326) [0 el s 5.000 |...... 1.450 ....12/19/2019 ...|....02/15/2028 ...
64990G-AT-9 ..... NEW YORK ST DORM AUT |- LEFE L. . 107.7430 |... ... 300,000 |.. 325,338 |oeeeeeeeeeennnn0 feeeeie s (6,351) |0 [0 e 5.000 |...... 2.620 ...08/25/2020 ...|....10/01/2027 ...
65000B-KX-5 ..... NEW YORK ST DORM AUT .... .. 2.AFE ..|... . 106.6580 |... . 500,000 |.. 22.566,521 |oeeeeiiiiinnnn0 [ (10,639) |0 [0 5.000 |...... 1.900 ....03/09/2022 ...|....07/01/2027 ...
65000B-QC-5 ..... NEW YORK ST DORM AUT . .. 1.CFE .. . 112.1250 |. A ....5,000 ...5,000 |.. G0 .5.000 |......5.000 ....09/19/2022 .. 10/01/2030
65000B-QT-8 ..... NEW YORK ST DORM AUT . .. 1.DFE .. . 111.0970 |. .. 1,766,442 |. .1,590,000 .1,590,000 |.. .0 .5.000 |......5.000 ....00/19/2022 .. 10/01/2030
650028-YG-2 ..... NEW YORK ST TWY AUTH . .. 1.BFE .. . 115.1260 |. .. 2,049,243 |. .1,780,000 .2,066,531 |.. .. (15,410) | .5.000 |......2.540 ...07/14/2022 .. 03/15/2030
650028-YH-0 ..... NEW YORK ST TWY AUTH . .. 1.BFE .. . 116.8270 |. ..1,168,270 |. .1,000,000 1,186,799 |.. (8,561) | .5.000 |......2.470 ....07/28/2022 .. 03/15/2031 ...
650028-YM-9 ..... NEW YORK ST TWY AUTH . .. 1.BFE .. . 114.0880 |. ..5,704,400 |. .5,000,000 5,774,887 |.. ..(21,863) | ......5.000 |......3.430 ...07/18/2022 .. 03/15/2035 ...
650028-20-9 ..... NEW YORK ST TWY AUTH ...evvviiiiiiiiiiiniecciiieceee feen e .. 1.B FE ..|... . 105.7060 |... 1,453,458 |.... 1,397,146 |ooovvnininennl0 [ (225) |0 [0 5.000 |...... 4.790 ....11/02/2022 ...|....03/15/2055 ...
650035-#9-5 ..... NEW YORK ST URBAN DE .... .- 1.BFE ..|... . 107.5640 |.................290,428 |........ccee... 270,000 |oreeeennnneennnn288,085 |eeeniiiinninn0 o (5,321) el o0 e 5.000 |...... 2.800 ...08/24/2020 ...|....03/15/2026 ...
650036-FF-8 ..... NEW YORK ST URBAN DE .... ... 1.BFE ..|... . 116.8270 |... . e 1,190,000 |onnnnnnnnnn 1,308,281 o0 [ (2,706) o0 [0 5.000 |...... 3.590 ....09/30/2022 ...|....03/15/2031 ...
650116-FB-7 ..... NEW YORK TRANSN DEV ... . |--2.BFE ..|... . 105.1770 |... 1,977,328 |..............1,880,000 |.............. 2,059,543 |......cccvveeeeni0 |oeeeennn (24,663) |oeeeneeeennnnn o0 e 5.000 |...... 2.900 . . ....04/06/2022 ...|....12/01/2027 ...
650116-FG-6 ..... NEW YORK TRANSN DEV ... - 2.AFE L. . 107.0630 |... 2,408,918 |.............. 2,250,000 |.............. 2,530,509 |....ooevrrvnnnnni0 fooeeennnn (17,211) vl o0 e 5.000 |...... 3.500 (D ....... ...9,375 |... ....04/06/2022 ...|....12/01/2032 ...
65818P-KM-0 ..... NORTH CAROLINA CAP F ... |- 1.DFE ... . 105.9930 |... 5,697,124 |.... . 5,890,702 [.oeeeevveieeeenn0 Joeeen (140,428 [0 |0 s 5.000 |...... 2,140 (W ....... .. 134,375 |... ...04/03/2020 ...|....01/01/2032 ...
658207-P3-3 ..... NORTH CAROLINA HSG F . .. 1.BFE .. . 110.6030 |. .. 1,858,130 |. .1,680,000 1,948,361 |.. .5.000 |......2.760 ....03/24/2022 .. 01/01/2031 ...
658256-4F-6 ..... NORTH CAROLINA ST .. 1.LAFE .. . 108.0060 |. ..648,036 |. . 600,000 .636,479 |.. .5.000 |......3.110 ...09/28/2022 .. 06/01/2026
658256-4G-4 . NORTH CAROLINA ST .. .. 1.AFE .. . 110.2010 |. ..991,809 |. . 900,000 .994,308 |.. .5.000 |......2.480 ....12/07/2022 .. 06/01/2027
658290-CT-9 . NORTH CAROLINA ST LTD OBLIG . .. 1.BFE .. . 102.9260 |. .. 2,413,615 |. . 2,345,000 . 2,429,513 |.. .5.000 |......2.240 ....04/03/2018 .. 05/01/2024
658290-CY-8 . NORTH CAROLINA ST LTD OBLIG .... .. 1.BFE .. . 109.6320 |. ..2,176,195 |. . 1,985,000 . 2,252,947 |.. . ......5.000 |......2.670 ....01/13/2022 .. 05/01/2029 ...
65830R-BB-4 ..... NORTH CAROLINA ST TURNPIKE AUTH .. .. 1.EFE ..|... . 101.8620 |... ... 680,000 |.. 696,407 |..oeeeeevrneeenn0 e (15,997) [0 o0 e 5.000 |...... 2.540 ...03/23/2017 ...|....01/01/2024 ...
662850-L9-5 ..... NORTH TEX TWY AUTH R . .. 1.B FE ..|... . 100.0000 |... DR 7{ 0 1V[V I R N R €< J5-1<'s) I AR | B RPN | ) RN 5.000 |...... 3.860 ....11/10/2022 ...|....01/01/2025 ...
662851-M4-5 ..... NORTH TEXAS MUN .. 1.EFE ..|... . 100.1380 |..eevvvnnneeeeenn 130,179 |onenniiiinnnn 130,000 |oeceennnneeeennn 130,307 feveeeeceinnnd0 e (13) 0 o0 e 5.000 |...... 4.870 ....11/10/2022 ...|....01/01/2025 ...
662850-NC-6 ..... NORTH TEX TWY AUTH R . .. 1.F FE ..|... . 103.8130 |.............. 2,320,221 |.............. 2,235,000 |......000eee 2,333,505 |oveeniivinnnnnnd0 fovenennnn (47,292) |ovneinceennnnnl0 o0 e 5.000 |...... 2.720 ....04/09/2015 ...|....01/01/2025 ...
667825-U5-0 ..... NORTHWEST TEX INDPT ... .. 1.AFE ..|... . . 102.3400 |.............. 1,637,440 |.............. 1,600,000 |.............. 1,683,990 |......cccevveeena0 |oreeeennn (74,602) |oeeeneeeennn o0 e 5.000 |...... 0.310 ....10/26/2020 ...|....02/15/2024 ...
677522-TH-1 ..... e |- 1B FE ... .. 1,647,266 |. 115.9590 |... reveeneennenn 1,495,000 [oonnninnnnn 1,644,118 0 e (B, 18) [0 [0 5.000 |...... 3.470 ....10/25/2022 ...|....06/15/2030 ...
677524-BN-9 ..... OHIO ST ADULT CORRECTIONAL CAPITAL . oo |- 1.CFE ..)... . 110.0700 |....cceennnnn. 1,100,700 |.... e 1,183,397 [0 e (21,328) [0 [0 e 5.000 |...... 2.490 ...10/18/2017 ...|....10/01/2028 ...
677524-BP-4 ..... OHIO ST ADULT CORRECTIONAL CAPITAL . |- 1.CFE ... . 109.7900 |......oennnnns 1,097,900 |.... 1,139,921 [0 e (18,648) [0 [0 5.000 |...... 2.7110 ....10/18/2017 ...|....10/01/2029 ...
677581-GH-7 ..... OHIO ST MAJOR NEW ST . .. 1.CFE .. . 107.7160 |. 1,497,252 |. .1,510,597 |.. ..(23,769) |. ......5.000 |......2.370 ....04/13/2022 .. 12/15/2026 ...
67760A-FT-8 ..... OHIO ST PARKS & REC ... .. 1.CFE ..|... .. 1,003,621 ). 117.1890 |.....coevereennn 996,107 |.... . 850,000 |. ....996,639 . (6,98 [0 0 5.000 |...... 2.800 ...07/01/2022 ...|....12/01/2031 ...




A=

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 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
677660-X0-0 ..... OHIO ST WTR DEV AUTH WTR POLL CONTROL R ...eevvnnvvns oo ven | eeeein | s L LAFE e 3,836,723 |. 110.0260 |.............. 3,443,814 |...oovnnnnnnns 3,130,000 |...ccvvvunnnns 3,522,182 |oveeviiinnnnd0 [ (84,072) vl o0 e 5.000 |...... 2.020 [ ooeees forriiiiiis 13,042 [oeeeniinnnn 156,500 [....02/22/2019 ...|....06/01/2027 ...
67766W-20-7 ..... OHIO ST WTR DEV AUTH ... - TAFE L. . 106.6780 |... .1,080,000 |.. e 1,155,840 e 0 e (TA) [0 [0 e 5.000 |...... 3.900 ....12/28/2022 ...|....12/01/2050 ...
678908-4D-3 ..... OKLAHOMA DEV FIN AUT .... ... 1.DFE ..|... ...90.9950 |... 1o 750,000 |veveniiiennn.. 744,681 [0 e B [0 0 [ 4.380 |...... 4.420 ....08/29/2022 ...|....11/01/2045 ...
678908-4F-8 ..... OKLAHOMA DEV FIN AUT . .- 1.DFE ..|... ...96.4310 |... 1,000,000 |-..euneeeenn 1,000,000 foeeeenniieeee0 Joveiieiiieennnl0 [0 0 s 4135 |...... 4.130 ....08/31/2022 ...|....12/01/2033 ...
67910H-QV-5 ..... OKLAHOMA ST MUN PR ... |- LFFE ... . 110.1210 |... ... 750,000 |.. 899,605 [.....ccvvvnnennna ovvennnnn (29,115) [0 o0 e 5.000 |...... 0.910 ...06/18/2021 ...|....01/01/2028 ...
686053-DR-7 ..... OREGON SCH BRDS ASSN .. .. 1.CFE ..|... . 101.6000 |... 508,000 |.... . 500,000 |.. +22506,538 |oeeeeeeeeennn0 e (492) |0 [0 5.528 |...... 5.040 ....09/22/2022 ...|....06/30/2028 ...
68609B-R3-3 ..... OREGON ST~ FOR ISSU . .. 1.B FE ..|... . 110.1970 |... 611,593 |.... 821,875 |0 e (7,722) L0 [0 5.000 |...... 2.220 ....06/07/2022 ...|....08/01/2028 ...
696560-KB-6 ..... PALM BEACH CNTY FLA |- 1.CFE ... . 104.8220 |.............. 2,358,495 |.... e 2,847,078 o0 e (49,495) |0 [0 5.000 |...... 2.530 ...01/15/2015 ...|....10/01/2026 ...
70868Y-AH-2 ..... PENNSYLVANIA ECONOMI ... ..2.BFE .. . 106.9350 |. ..5,646,168 |. .5,679,935 |.. .5.000 |......4.070 ... 12/14/2022 .. 06/30/2033
70869P-LH-8 ..... PENNSYLVANIA ST ECON DEV AUTH REV 1FFE .. . 106.9550 |. .. 3,235,389 |. .3,327,015 |.. .5.000 |......2.180 ....09/21/2016 .. 03/15/2027
70870J-AW-8 ..... PENNSYLVANIA ECONOMI . .. 1.F FE .. ...99.8510 |. .. 1,467,810 |. .1,385,033 |.. ......4.000 |......4.600 ....10/07/2022 .. 11/15/2035 ...
70878C-AR-6 ..... PENNSYLVANIA HIGHER ... .. 1.F FE ..|... . 106.4190 |...ccvvnnnnnns 1,489,866 |.... 1,491,544 |0 e (7,016) [0 [0 5.000 |...... 3.840 ...06/12/2022 ...|....06/01/2029 ...
708790-RY-1 ..... PENNSYLVANIA HSG FIN . .. 1.B FE ..|... ...94.2240 |... 942,240 |.... +.1,000,000 |..onoreeiiinnnnn ovviiiiiiiin0 o0 0 4.150 |...... 4.150 ....04/28/2022 ...|....10/01/2042 ...
70914P-E3-2 ..... PENNSYLVANIA ST |- 1.DFE ... . 107.7290 |... ..3,113,368 |.... 3,174,332 o0 el (55,860) [0 [0 e 5.000 |...... 2.750 ....01/09/2019 ...|....09/15/2027 ...
709178-7L-1 ..... PENNSYLVANIA ST HIGH . ... 1.DFE ..|... 1131410 | 3,744,967 |.... 4,196,204 [0 e (112,833) [0 [0 5.000 |...... 1.230 ....07/15/2020 ...|....06/15/2030 ...
709221-VF-9 ..... PENNSYLVANIA ST TPK ... .- 1.DFE ..|... . 104.0250 |.............. 2,741,059 |.... 42,803,985 |.iieeeininnni0 e (15,070) feveeeeeeeenl0 feeeeeiiil0 e 5.000 |...... 3.780 ....06/24/2022 ...|....12/01/2048 ...
709224-PB-9 ..... PENNSYLVANIA ST TURNPIKE COMM TURNPIKE ... .. 1.G FE ..|... . 106.1180 |...cevvnnnnnns 3,183,540 |.... 3,228,737 o0 e (61,996) [0 [0 5.000 |...... 2.690 . ....05/25/2016 ...|....06/01/2028 ...
709224-GF-9 ... PENNSYLVANIA ST TPK COMMN OIL FRANCHISE ... .. 1.EFE ..|... . 103.0510 |..ccevnnnnnnns 2,828,750 |.... 3,074,006 |.....cceevnnennn Joeeeenne (11,351) vl o0 e 5.000 |...... 4.080 | ....... .. 137,250 |....09/13/2017 ...|....12/01/2041 ...
709224-RS-0 ... PENNSYLVANIA ST TPK COMWN . .. 1.F FE ..|... . 108.1960 |......ceennnns 6,886,675 |.... 7,009,992 [onniiiiiiinnnl0 e (195,718) [0 o0 e 5.000 |...... 2.280 (D ....... .. 318,250 |....09/23/2016 ...|....12/01/2027 ...
709225-DJ-2 ..... [PENNSYLVANIA ST TPK .. 1.G FE .. . 111.6440 |. ..1,116,440 |. 1,268,932 |.. .. (37,414) | .5.000 |......0.970 ....07/21/2021 .. 12/01/2029
717813-Y8-2 ..... PHILADELPHIA PA ..... .. 1.F FE .. . 113.5090 |. .10,238,512 |. 11,796,660 |.. (316,171) [ .5.000 |......1.120 ....07/28/2021 .. 05/01/2031
717817-UA-6 ..... PHILADELPHIA PA ARPT REVENUE 1FFE .. . 105.1050 |. ..2,611,859 |. .2,746,004 |.. .. (43,146) |. .5.000 |......2.910 ....12/15/2017 .. 07/01/2028
TAT8M-AN-5 ..... PHILADELPHIA PA GAS WKS REVENUE . .1.GFE .. . 107.4500 |. 1,450,575 |. .1,508,038 |.. .. (25,871) | .5.000 |......2.720 ....08/09/2017 .. 08/01/2028 ...
717883-VX-7 ..... PHILADELPHIA PA SCH DIST .. .. 1.EFE .. . 110.5790 |. .. 1,658,685 |. .1,500,000 1,770,233 |.. .. (37,403) |. ......5.000 |......2.090 ...10/18/2019 .. 09/01/2029 ...
717883-VY-5 ..... PHILADELPHIA PA SCH .. 1.EFE ..|... . 110.6660 |.............. 2,213,320 |.... .2,000,000 |.. 02,353,704 [0 ol (48,864) |0 [0 5.000 |...... 2.130 ....10/18/2019 ...|....09/01/2030 ...
717893-L5-8 ..... PHILADELPHIA PA WTR ... |- LEFE L. . 113.9640 |...ccovnnnnnns 1,424,550 |.... .1,250,000 |.. e 1,589,902 [oennieiiiienl0 e (41,426) |0 [0 e 5.000 |...... 1.300 ....12/07/2020 ...|....10/01/2033 ...
71883R-QT-3 ..... PHOENIX ARIZ CIVIC | . ... 1.CFE ..|... L 111.9140 |..oooeeeennnns 2,864,998 |.... .2,560,000 |.. 002,886,953 [oiiiiiiiinnn0 e (28,017) [0 o0 e 5.000 |...... 2.500 ....06/27/2022 ...|....07/01/2028 ...
720175-A4-0 ..... PIEDMONT MUN PIR AGY .... - 1.GFE ... . . 100.0000 |....ccvvennnns 1,000,000 |.... .1,000,000 |.. +..1,000,000 |...ooeeeeennnneni foeeeennn (47,402) |oveeeeeeeeenl0 o0 e 5.000 |...... 0.250 ....10/14/2021 ...|....01/01/2023 ...
720175-2B-7 ..... PIEDMONT MUN PIR AGY .... |- .G FE ... .. 3,637,770 |. 106.7100 |....eennnnnens 3,201,300 |.... 03,494,981 [0 e (121,298) [0 o0 e 5.000 |...... 0.800 ....09/29/2021 ...|....01/01/2027 ...
720175-2N-1 ... PIEDMONT MUN PIR AGY .. 1.G FE ..|... .. 1,136,470 |. 106.5250 |.......en..ee. 1,065,250 |.... . e ATT2 0 e (21,698) [0 [0 e 5.000 |...... 2.000 ...03/11/2022 ...|....01/01/2030 ...
731167-FY-3 ..... POLK COUNTY FL UTILITY SYS REVENUE .. 1.CFE .. 1,311,790 |. 112.4080 |. .. 1,124,080 |. .1,000,000 1,212,983 |.. .5.000 |......1.160 ....02/21/2020 .. 10/01/2028 ...
73358X-BX-9 ..... PORT AUTHN Y & N J .. 1.DFE .. 987,447 |. 105.8270 |. ..978,900 |. ..925,000 .982,932 |.. .5.000 |......3.230 ...09/07/2022 .. 10/15/2026
73358X-GU-0 ..... PORT AUTHN Y & N J .. 1.DFE .. 2,591,662 |. 112.0620 |. .. 2,566,220 |. .2,290,000 .2,591,030 |.. ...(631) [. .5.000 |......3.440 ....12/16/2022 .. 01/15/2033
734260-6M-9 ..... PORT HOUSTON AUTH TE .. .. 1.BFE .. 2,508,467 |. 113.8060 |. .. 2,486,661 |. .2,498,214 |.. ..(10,254) |. .5.000 |...... 3.500 ....07/05/2022 .. 10/01/2034
735389-1E-4 ..... PORT OF SEATTLE WA REVENUE .. 1.EFE .. 4,825,315 |. 102.6540 |. .. 4,393,591 |. .4,468,401 |.. ..(53,782) |. ......5.000 |......3.550 ....07/22/2015 .. 04/01/2026 ...
736740-0F-1 ..... PORTLAND ORE REV .. 1.AFE ..|... 1,692,176 |. 105.1340 |......cccee 1,503,416 |.... .... 1,506,407 (32,602) |-vveeeeeeennnnnd0 feeiiiiiiiii 0 e 5.000 |...... 2.540 ...12/02/2016 ...|....04/01/2025 ...
736740-UX-7 ..... PORTLAND ORE REV .... .. 1.AFE ..|... 3,179,793 |. 115.9580 |.......eeunnn. 3,107,674 |.... ....3,152,785 (27,008) [cvvvvvvvrrnnnnnn0 e l0 s 5.000 |...... 2.390 ....07/11/2022 ...|....06/01/2030 ...
736740-WB-3 ..... PORTLAND ORE REV ... .. 1.AFE ..|... 1146710 |ooeeeennennns 1,949,407 |.... .... 1,945,398 (22,862) |-vvveeeeeennnna0 feeeiiiiiii 0 e 5.000 |...... 2.650 ...04/20/2022 ...|....10/01/2029 ...
TAA142-IN-3 ... PROVO UTAH .. 1.B FE ..|... . 109.2350 |... .... 1,408,941 e (1,269) [0 0 5.000 |...... 2.500 ....12/13/2022 ...|....02/01/2027 ...
T4440D-A0-7 ..... KENTUCKY ST PUBLIC ENERGY AUTH GAS SPLY ... .. 1.EFE ..|... ...99.9500 |... ....1,020,157 o (15,732) |eeeeeiieeeeen0 [0 | 4.000 |...... 2.350 ....01/19/2018 ...|....04/01/2024 ...
T4440D-AR-5 ... KENTUCKY ST PUBLIC ENERGY AUTH GAS SPLY .. 1.EFE ..|... ...99.8360 |... ....2,261,990 (32,744) |eeeveeeeel0 [0 4.000 |...... 2.450 ....01/19/2018 ...|....04/01/2048 ...
74440D-DS-0 ... KENTUCKY INC KY PUB .. 1.EFE ..|... ...96.9160 |....covnennnns 2,737,877 |.... .... 3,126,088 (29,211) |veeeeeeeennn0 o0 e 4.000 |...... 2.450 ...02/24/2022 ... |....08/01/2052 ...
TA4434-ED-9 ... PUBLIC PWR GENERATION AGY NE REVENUE . .. 1.G FE ..|... . 105.7900 |.....cevnnnnns 2,496,644 |.... ....2,543,3%8 (49,359) [..vvvvnniiiinnn0 Jeeeeii0 e, 5.000 |...... 2.660 ....03/26/2019 ...|....01/01/2032 ...
74444Y-AK-0 ..... [PUBLIC FIN AUTH WI LEASE DEV REVENUE . .1.CFE .. . 106.5360 |. .. 3,568,956 |. .3,676,862 |.. .. (73,517) | ......5.000 |......2.510 ...01/08/2016 .. 03/01/2027 ...
T444TH-AA-6 ..... PUBLIC FIN AUTH WIS ...oiiiiiriiiiiiiiiiiiiiiiiiaiis . 1.FFE ..|.. .. 5,000,000 ). 100.6800 |.............. 5,034,000 |.... .5,000,000 |. ....5,000,000 0 0 0 3.700 |...... 3.700 ...09/13/2022 ... |....10/01/2046 ...
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74514L-3H-8 ..... PUERTO RICO COMNLTH ...evvvniiiinininneieieiiieeeccnnnns [ eee [ v | e [ 5B s 1,081,880 |. 102.4870 |.............. 1,024,870 [.oeeeeennnn 1,000,000 [...oeerennnnn 1,024,870 |......... (52,511) [ceeeeens (4,499) |.ooiiviineennd0 o0 5.625 |...... 4.250 ....07/20/2022 ...|....07/01/2029 ...
751073-ME-4 ..... RALEIGH-DURHAM N C A ... voo |- 1.DFE ..|... . 105.9440 |... . 870,000 |.. e (3,885) |0 [0 | 5.000 |...... 3.980 ....06/23/2022 ...|....05/01/2036 ...
76222R-A8-5 ..... RHODE ISLAND ST & PR ... v |- 1.CFE ... . 113.7470 |... e (11,201) [0 0 e 5.000 |...... 2.760 ....09/08/2022 ...|....10/15/2029 ...
762323-BA-0 ..... RHODE 1S ST STUDENT ... voo |- 1.CFE ... . 106.6980 |.................960,282 |................ 900,000 |.............. 1,061,862 |.......cccvvuen.0 [oereenee (31,754) |vveeeeeeenn0 o0 e 5.000 |...... 1.220 ....05/13/2021 ...|....12/01/2027 ...
762323-BX-0 ..... RHODE 1S ST STUDENT ... ... 1.CFE ..|... . 107.9100 |... . ieeeeeenen 1,750,000 ..l 1,893,052 il l0 [ (12,838) [cevvvvvvvvnnnnnn0 0 s 5.000 |...... 3.460 ....04/29/2022 ...|....12/01/2028 ...
764791-AV-1 ... RICHVOND IN HOSP AUTH REVENUE . |- 1.GFE ... . 102.9780 |... 1,910,242 |.... 1,955,294 |0 [ (31,427) |oveeeeeeeeenn0 o0 e 5.000 |...... 3.090 ...02/11/2015 ...|....01/01/2026 ...
76541V-RS-8 ..... RICHMOND VA .. 1.B FE ..|... . 103.4570 |... 3,015,772 |.... 3,027,473 [0 (70,888) |...cooeeeeeeeeen0 o0 o 5.000 |...... 2.430 ...10/11/2018 ...|....07/15/2024 ...
765433-KD-8 ..... RICHMOND VA PUBLIC UTILITY REVENUE |- 1.CFE ..|... . 107.1000 |... 2,275,875 |.... .... 2,230,498 e (8,282) |0 [0 | 5.000 |...... 3.270 ....09/28/2022 ...|....01/15/2026 ...
765433-KG-1 ..... RICHMOND VA PUB UTIL ....ovvvevenenn .. 1.CFE .. . 106.7680 |. ..1,601,520 |. 1,706,264 |.. ..(66,922) |. .5.000 |......0.460 ...12/01/2020 .. 01/15/2029
T7158P-FP-2 ..... ROCHESTER MN ELEC UTILITY REVENUE .. 1.DFE .. . 101.8920 |. ..106,987 |. 107,768 |.. (2,961) |- .5.000 |......2.080 ...01/11/2017 .. 12/01/2023
771694-PX-8 ..... ROCHESTER N Y .......... .. 1.DFE .. . 111.3650 |. .. 2,566,963 |. . 2,624,137 |.. ......5.000 |......2.340 ....07/21/2022 .. 08/01/2028 ...
783244-GX-8 ..... RUTHERFORD CNTY TENN . .. 1.BFE ..|... . 105.5220 |... ... 600,000 |.. 630,117 |oeeeeeeieeeenn0 [t (351) |0 [0 s 4.000 |...... 2.740 ....12/08/2022 ...|....04/01/2030 ...
786744-H)-9 ..... SAGINAW MICH HOSP FI .. 2.AFE ..|... . 108.7040 |... .1,000,000 |.. 1,237,608 |.enniiiiiinnn0 e (34,985) [0 [0 5.000 |...... 1.190 ....02/28/2020 ...|....07/01/2029 ...
79020F-AX-4 ..... SAINT JOHN THE BAPTIST PARISH LA REVENU ... . |--2.CFE ..|... ...96.9100 |... .1,000,000 |.. ....1,000,000 PPN | B FPRRRROR | R AN 2.100 |...... 2.100 ....09/13/2019 ...|....06/01/2037 ...
791526-TJ-5 ..... ST LOUIS CNTY MO SPL ... 1.CFE ..|... . 107.8750 |... ....1,107,683 (12,307) [evvvvvvviinnnnnn0 0 s 5.000 |...... 2.120 ....07/11/2022 ...|....12/01/2026 ...
792909-FB-4 ..... SAINT PAUL MN HSG & REDEV AUTH HLTH .. |- 1.GFE ... . 107.2850 |... .... 1,236,166 (17,599) |-vveeeeeeeennn0 o0 e 5.000 |...... 2.990 ....08/11/2017 ...|....11/15/2029 ...
79467B-CU-7 ..... SALES TAX SECURITIZA ..oevvviiiiiiiiiiien i feen e ... 1.DFE ..|... . 108.2920 |... 3,335,3% |.... .... 3,533,158 (69,674) [c.vvvvvvvvinnnnn0 |0 s 5.000 |...... 2.340 ....06/02/2020 ...|....01/01/2029 ...
795576-FJ-1 ..... SALT LAKE CNTY UTAH ARPT REVENUE .. 1.F FE ..|... . 103.8000 |... 1,691,940 |.... ....1,736,326 (40,857) [-eveeeeeeneeeend0 e [ 5.000 |...... 2.300 ...01/22/2018 ...|....07/01/2025 ...
795576-FL-6 ..... SALT LAKE CNTY UT ARPT REVENUE .. 1.F FE ..|... . 106.1450 |... 1,178,210 |.... ....1,207,151 (19,927) |oeeveeeeeeeennl0 feveiiiiiiiinnnnnl0 s 5.000 |...... 2.910 ....02/09/2017 ...|....07/01/2027 ...
79574C-BR-3 . SALT RIVER AZ PROJ AGRIC IMPT & PWR .. 1.BFE .. . 107.0430 |. .. 1,980,296 |. 1,987,842 |.. .. (43,789) |. .5.000 |[......2.410 ....11/18/2016 .. 01/01/2026
79574C-8S-1 . SALT RIV PROJ AGRIC ... .. 1.BFE .. . 109.2580 |. ..846,750 |. .863,277 |.. (9,384) |. .5.000 |......2.340 ....06/27/2022 .. 01/01/2027
79574C-CL-5 . SALT RIVER AZ PROJ AGRIC IMPT & PWR .. 1.BFE .. . 109.2580 |. ..2,185,160 |. .2,174,887 |.. ..(40,888) | .5.000 |......2.680 ...11/08/2018 .. 01/01/2027
79574C-ED-1 . | SALT RIV PROJ AGRIC .. .|..1.BFE .. . 115.1570 |. ..1,151,570 |. . 1,154,070 |.. .5.000 |......2.580 ... 12/22/2022 .. 01/01/2030 ...
79625G-BM-4 ..... [SAN ANTONIO TEX ELEC . .. 1.DFE .. . 110.6000 |. ..1,880,200 |. .1,700,000 1,890,247 |.. ......5.000 |......3.220 ....12/09/2022 .. 02/01/2035 ...
79625G-EC-3 ..... SAN ANTONIO TEX ELEC .... ... 1.DFE ..|... . 107.2250 |... 1,410,009 |.... .1,315,000 |.. 1,639,642 [.ooooviivnnennnn0 e (29,842) |0 o0 e 4.000 |...... 1.370 ....12/16/2021 ...|....02/01/2033 ...
79766D-RP-6 ..... SAN FRANCISCO CALIF ... |- 1L.EFE ... . 105.6860 |... 1,268,232 |.... .1,200,000 |.. 1,294,287 |.cooeeeeenneeen0 e (10,185) |0 o0 e 5.000 |...... 3.050 ....06/27/2022 ...|....05/01/2027 ...
79773K-G0-1 ..... SAN FRANCISCO CALIF ... S LAFE L . 100.2350 |... 3,087,121 |.... .3,030,000 |.. 3,456,430 |....eeviennnnnnn foreiinnnn (62,013) |veeniniiinnnnl0 o0 e 4.000 |...... 1.680 ....11/01/2021 ...|....06/15/2043 ...
798170-BB-1 ..... SAN JOSE CALIF REDEV .- 1.DFE ..|... . 110.1520 |... 1,101,520 |.... .1,000,000 |.. 1,103,056 |.eevvveeeeeeennn0 [ (20,911) |0 [0 e 5.000 |...... 2.600 ....08/25/2020 ...|....08/01/2027 ...
804838-BS-1 ..... SAVANNAH GA ECON DEV AUTH . . |- 2.BFE ..|... ...96.5550 |... 1,206,938 |.... 1,250,000 IR | N AR | N RN 1.900 |...... 1.900 ....09/20/2019 ...|....08/01/2024 ...
812627-BG-1 ..... SEATTLE WASH ... .. 1.AFE ..|... . 104.5180 |... 1,149,698 |.... . 1,154,528 e (4,201) |0 [0 | 4.000 |...... 3.070 ...06/27/2022 ...|....12/01/2028 ...
812627-LY-1 ..... SEATTLE WASH ... .. 1.AFE .. . 116.0570 |. ..2,994,271 |. .2,580,000 .2,963,257 |.. .. (23,300) | .5.000 |......2.830 ...06/22/2022 .. 09/01/2030 ...
812643-XJ-8 ..... SEATTLE WASH MUN LT .. .. 1.CFE .. . 116.2410 |. ..528,897 |. ..455,000 499,718 |.. ... (537) |. .5.000 |......3.760 ....11/08/2022 .. 07/01/2034
837123-GX-0 ..... SOUTH CAROLINA ST PORTS AUTH PORTS REVE .. 1.EFE .. . 105.5860 |. .. 2,650,209 |. .2,510,000 .2,694,571 |.. .. (49,540) |. .5.000 |......2.780 ....06/31/2018 .. 07/01/2026
837123-GY-8 ..... SOUTH CAROLINA ST PORTS AUTH PORTS REVE .. 1.EFE .. . 106.6160 |. ..2,132,320 |. .2,180,356 |.. .. (37,054) |. .5.000 |......2.850 ....05/31/2018 .. 07/01/2027
837151-E9-6 ..... SOUTH CAROLINA ST PU .... .. 1.F FE .. . 100.0110 |. .. 3,220,354 |. 3,171,085 v o ......5.000 |......5.100 ....04/14/2022 .. 12/01/2048 ...
837151-KD-0 ..... SOUTH CAROLINA ST PU .... .. 1.F FE ..|... 2,843,717 |. 103.3300 |....ccvvunnnns 2,397,256 |.... e 2,872,755 o0 e (49,749) |0 [0 e 5.000 |...... 2.630 ...10/17/2014 ...|....12/01/2025 ...
837151-NE-5 ..... SOUTH CAROLINA ST PUBLIC SVC AUTH REV .. 1.F FE ..|... 1,114,310 |. 101.8380 [.....eeveeeeen 1,018,380 |.... 1,020,494 [0 e (21,797) [0 0 5.000 |...... 2.720 ...06/26/2018 ...|....12/01/2023 ...
837151-85-9 ..... SOUTH CAROLINA ST PU .. 1.EFE ..|... 1127870 |.oeeeennnnnns 1,753,838 |.... e 1,652,421 [0 e (1,01 [0 [0 e 5.000 |...... 4.220 ....11/09/2022 ...|....12/01/2032 ...
837151-WT-2 ..... SOUTH CAROLINA ST PU .... .. 1.F FE ..|... . 109.7340 |.....cvvnnnnns 1,646,010 |.... ....1,863,891 [ooiiiiiiiinnnl0 e (42,574) |0 o0 5.000 |...... 1.710 ....10/28/2020 ...|....12/01/2031 ...
837151-2J-1 ..... SOUTH CAROLINA ST PU .... .. 1.F FE ..|... . 110.7830 |..eeeennnnnnns 1,634,049 |.... 1,842,841 [0 e (82,135) [0 [0 e 5.000 |...... 1.940 ....02/09/2022 ...|....12/01/2031 ...
83755V-2P-2 ..... SOUTH DAKOTA ST HLTH & EDUCTNL FACS .. .. 1.EFE ..|... . 105.2770 |...covvnennnns 1,305,435 |.... n1,326,028 |....ooeiivinnnn0 i (20,844) L0 o0 e 5.000 |...... 3.060 ....10/15/2015 ...|....11/01/2026 ...
838810-DS-5 ..... S MIAMI FL HLTH FACS AUTH .. 1.EFE ..|... . 107.9240 |.....couenn.n. 3,237,720 |.... .... 3,317,900 (42,446) |eeveeeeeennnn0 [0 e 5.000 |...... 3.210 ...12/15/2017 ...|....08/15/2029 ...
84131T-AQ-5 ..... SOUTHEAST ALA GAS SU . .. 1.F FE ..|... ...99.6630 |........ennnns 5,760,521 |.... ....5,833,117 (34,318) |.eeeeeeeeeeeenn 0 [0 4.000 |...... 3.360 ...03/27/2020 ...|....06/01/2049 ...
86476P-N4-6 ..... SUFFOLK CNTY N'Y ... .. 1.EFE .. . 107.7620 |. .. 2,424,645 |. . 2,439,349 |.. ..(15,626) |. ......5.000 |......2.570 ....09/01/2022 .. 09/01/2026 ...
87T122N-FT-1 ..... SYCAMORE OHIO OMNTY ...eeuiiiiiiiiiiiiiiiiiiiiiiiinnnnns .. 1.BFE ..|.. . 106.4010 [....ccvvnnnnns 2,197,181 |.... .2,065,000 |. ....2,325,371 (50,897) [.vvvvvvvvvnnnnnn0 o0 e, 4.000 |...... 1.340 ...03/12/2020 ... |....12/01/2027 ...
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87638K-BT-8 ..... TARRANT CNTY TEX COL ..vvvvveneeeeeviieeeecvnineeeens foes wen e | s L 1CFE o 2,366,960 |. 103.6290 |.............. 2,072,580 [oeurieiinnnnn 2,000,000 |.eeevunninnns 2,148,608 [....ccevveveennnd0 Joveeeeen (91,131 [0 feeiennl0 e 5.000 |...... [URCIVION | S FN 37,778 |oeeeiiiinnnnns 100,000 |....07/07/2020 ...|....08/15/2024 ...
876380-PE-3 ..... TARRANT CNTY TX CULTURAL EDU FACS FIN .. |- 1.DFE ... . 106.1350 |....cevnnnnnns 2,122,700 |.... 2,176,240 |eeneeiiineen0 e (49,743) |0 [0 e 5.000 |...... 2.270 ....04/07/2016 ...|....11/15/2028 ...
876380-0J-1 ..... TARRANT CNTY TEX CUL |- 1.CFE ... . 110.6570 |......oeennnns 1,925,432 |.... e 2,122,006 |...noeeiiennnnnn0 oeeeinnn (51,767) [0 o0 e 5.000 |...... 1.630 ...02/07/2020 ...|....12/01/2032 ...
876380-SF-7 ..... TARRANT CNTY TEX CUL .... .- 1.DFE ..|... . 105.6070 |... reereennneennn: 830,000 |oiiininnnnn862,019 [0 [ (T74) o0 [0 5.000 |...... 3.770 ....11/10/2022 ...|....11/15/2052 ...
876443-LG-5 ..... TARRANT REGL WTR DIS .... ... 1.BFE ..|... . 104.8500 |... .. 1,646,145 |.............. 1,570,000 |.............. 1,648,859 |........ccevunni0 [orieinnnn (22,202) |veenniiecennnnnd o0 e 5.000 |...... 2.600 ....06/13/2022 ...|....03/01/2025 ...
876448-B0-3 ..... TARRANT TX REGL WTR DIST WTR TRANSM .. .. 1.CFE ..|... . 102.0190 |..ccevnnnnnnns 3,060,570 |.... 3,072,950 oeieeeeennnnnn0 e (107,464) el [0 6.000 |...... 2.300 ...09/16/2014 ...|....09/01/2023 ...
880397-BG-8 ..... TENNERGY CORP TENN G BFE ..|.. . 101.4730 |..ooovvnnnnnns 1,821,440 |.... LG 1870,112 [0 e (23,900) [0 [0 e 5.000 |...... 2.520 ....06/06/2022 ...|....02/01/2050 ...
880397-BW-3 ..... TENNERGY CORP TENN G EFE ... L.97.7780 |oeeeeennennnns 2,869,784 |.... 3,371,609 [oeieeiiie0 e (73,857) [0 [0 e 4.000 |...... 1.270 ....04/21/2021 ...|....12/01/2051 ...
880443-HZ-2 ..... TENNESSEE ST ENERGY ACQUSITION CORP . FFE .. . 100.1650 |. 1,853,083 |. 1,848,441 |.. .4.000 |......4.000 ....10/18/2022 .. 05/01/2048
880443-JE-7 ..... TENNESSEE ST ENERGY MUNICIPAL FFE .. ...99.2920 |. .. 2,482,300 |. . 2,419,036 |.. .4.000 |......4.200 ...08/25/2020 .. 11/01/2049
880461-7E-2 ..... TENNESSEE HSG DEV AG .....ccvvvnvvvvvvnnnnnns BFE.. . 106.8120 |. .. 1,388,556 |. 1,392,476 |.. ......5.000 |......2.850 ....12/06/2022 .. 07/01/2026 ...
880461-VP-0 ..... TENNESSEE HSG DEV AGY RSDL FING PROGRAM ... BFE ..|... ...97.8200 |... ... 700,000 |.. 699,979 |evveiiieeennn0 [0 0 0 3.050 |...... 3.050 ...08/10/2018 ...|....01/01/2029 ...
882117-2E-3 ..... TEXAS ST ASM UNIV PERM UNIV FUND N ... AFE .. . 106.9620 |... .5,305,000 |.. ....5,693,781 [..oooeiiiinnenn0 i (149,004) [0 o0 e 5.500 |...... 2.450 ....07/31/2017 ...|....07/01/2025 ...
88213A-QU-2 ..... TEXAS A & M UNIV REV AFE ... . 113.2450 |.................588,874 |.................520,000 |......00ceeeeenn. 564,507 |.eeeneeeennnnni0 foreeeenns (1,085) Jveeeeeeen0 o0 e 5.000 |...... 3.490 ....10/27/2022 ...|....05/15/2029 ...
88256H-BE-7 ..... TEXAS MUN GAS ACQUIS 2.AFE . . 103.8370 |......oeeee.. 1,427,759 |oeeenennnnn 1,375,000 [ocvennnnnnn 1,707,071 Joeencnicinnnnnl0 o (45,288) [0 o0 e 5.000 |...... 1.350 ....01/26/2021 ...|....12/15/2029 ...
882669-BF-0 ..... TEXAS ST PUBLIC FIN AUTH LEASE REVENLE .... B FE . . 112.1940 |.............. 2,524,365 |.............. 2,250,000 |.....000eeeen 2,633,321 |oeeeneeeeennnnni0 [ (58,670) |oveeeeeceenn0 o0 e 5.000 |...... 2.010 ....06/06/2019 ...|....02/01/2031 ...
882724-AH-0 ..... TEXAS ST FOR PREVIOU . AFE .. . 106.2850 |... e 1,175,000 [oennnnnnn 1,254,829 [0 [ (8,860) o0 [0 5.000 |...... 2.430 ....09/07/2022 ...|....10/01/2025 ...
882724-B-4 ..... TEXAS ST AFE ... . 106.2850 |.......eennnn. 3,417,063 |.... . . ... 3,430,780 JU Y O POV PO 5.000 |...... 2.460 ...10/11/2018 ...|....10/01/2025 ...
882724-UA-3 ..... TEXAS ST AFE .. . 102.5070 |... .. 3,034,207 |.... .2,960,000 |.. ... 3,131,322 . (52,069) |. 0] 4.000 |...... 1.700 ....03/10/2022 ...}|....08/01/2025 ...
882724-Vl-4 ..... TEXAS ST ..... A FE .. . 102.7910 |. ..642,444 |. ..625,000 ... 679,887 |.. . ..(21,083) | .4.000 |......0.570 ....09/16/2021 .. 08/01/2030
88283L-JV-9 ..... TEXAS ST TRANSPRTN COMM ST HIGHWAY A FE .. . 101.6180 |. .. 1,524,270 |. .1,500,000 1,528,787 |.. .5.000 |......2.400 ....10/22/2018 .. 10/01/2023
88283L-KJ-4 ..... TEXAS TRANSN COMMN S ... . A FE .. . 106.2030 |. ..2,856,861 |. .2,690,000 .2,858,014 |.. .5.000 |......2.630 ....11/06/2018 .. 10/01/2025
882854-6U-1 ..... TEXAS WATER DEV BRD ..eevvveniiiiiniineiecienineeecenas fean e AFE .. . 115.9040 |. .. 1,159,040 |. .1,000,000 1,176,995 |.. .5.000 |......2.430 ...07/12/2022 .. 08/01/2030 ...
882854-6lI-7 ..... TEXAS WTR DEV BRD RE ..eeeeeeeeeeeeeeeeeeeeceeeeeees feen e A FE .. . 117.0720 |. . 500,000 575,165 |.. ......5.000 |......3.000 ... 11/21/2022 .. 08/01/2032 ...
882854-M3-3 ..... TEXAS WATER DEV BRD AFE .. . 105.2500 |... .2,830,000 |.. 002,986,379 [ooiiiiiiinnnnn0 oeiennnn (65,601) [ounnniiiiinnnnl0 o0 e 5.000 |...... 2.500 ...09/26/2018 ...|....04/15/2025 ...
88285A-AP-3 ..... TEXAS WTR DEV BRD RE ..eeeeeeeeeeeeeeee e eeeceeeeeees foen e AFE ... . 114.5450 |... .1,250,000 |.. e 1,871,908 [0 e (30472) [0 [0 e 5.000 |...... 3.380 ....09/29/2022 ...|....10/15/2029 ...
888805-BU-1 ..... TOBACCO SETTLEMENT A ..ovvvvviniiiiiniiiiiecciniieeeees foen e FFE ... . 106.1310 |... ... 500,000 |.eeuniiiennn.. 626,766 |.ooeeeeninninnn0 feennnn (16,118) [0 il s 5.000 |...... 1.390 ....04/07/2021 ...|....06/01/2030 ...
888808-HF-2 ..... TOBACCO SETTLEMENT FING CORP NJ .eeeeeeeeiniiereaes foun e FFE ... . 105.0920 |... .3,400,000 |-..eeneeeenn. 3,682,162 [ooeeeeennieeei 0 | (32,496) [0 o0 [ 5.000 |...... 3.700 ....04/05/2018 ...|....06/01/2030 ...
888808-HG-0 ..... TOBACCO SETTLEMENT FING CORP NJ ..eevvnvvvivvnnnninnns foun one FFE ... . 104.9460 |... reeeeneennnn 5,000,000 |.......nn... 5,404,642 |0 e (39,981) [0 [0 5.000 |...... 3.860 ....04/05/2018 ...|....06/01/2031 ...
88880L-AE-3 ..... TOBACCO SETTLEMENT F .. eeeeeie e eeeee feen e FFE ... ...98.3740 |...cconnnnnnns 1,357,561 |.... . .... 1,380,000 0 ... PPN | N FRPRRRROR | N IS 1.193 |...... 1.190 ...10/22/2020 ...|....06/01/2023 ...
89453P-G7-8 ..... [TRAVIS CNTY TEX .. AFE .. . 109.1630 |. ..2,166,886 |. . 1,985,000 2,226,299 |.. . ..(55,076) |. .5.000 |...... 1.940 ...04/15/2019 .. 03/01/2027 ...
89453P-H2-8 ..... [TRAVIS CNTY TEX .. A FE .. . 113.0580 |. ..3,278,682 |. .2,900,000 .3,142,606 |.. . (5,866) |. .5.000 |......3.480 ....10/27/2022 .. 03/01/2030
89602H-CU-9 ..... [ TRIBOROUGH BRDG & TU . BFE.. . 113.4950 |. .. 1,146,300 |. .1,010,000 1,150,195 |.. . ...(225) |. .5.000 |......2.620 ... 12/22/2022 .. 05/15/2029
89602H-EX-1 ..... TRIBOROUGH BRDG & TU . .. 1.BFE .. . 110.2770 |. .. 1,659,669 |. . 1,505,000 1,598,499 |.. . (3,107) |. .5.000 |......3.530 ....10/28/2022 .. 11/15/2027
89602N-7F-5 ..... TRIBOROUGH NY BRIDGE & TUNNEL AUTH . .. 1.DFE .. . 109.4410 |. .. 1,641,615 |. .1,666,519 |.. . ..(31,701) | .. ......5.000 |......2.560 ...01/13/2017 .. 11/15/2027 ...
89658H-XH-8 ..... TRINITY RIVER AUTH T .. 1.AFE ..|... . 115.8290 |...coonnennnns 1,685,312 |.... . . .... 1,735,855 . (13,084) |. POV PO 5.000 |...... 2.220 ....08/10/2022 ...|....08/01/2030 ...
913366-KV-1 ..... UNIV CALIF REGTS MED .. 1.DFE ..|... ...93.2980 |... 303,219 |.... ....325,000 |.. R N0LV[V I R | R RN | Y AR | B RPN | ) RN 41432 |...... 4.130 ....04/28/2022 ...|....05/15/2032 ...
914126-ST-3 ..... UNIVERSITY CALIF REVS FOR . |- 1.CFE ..|... . 100.7510 |... ....10,075,100 |.... 10,000,000 |.. L A1155,211 [0 e (24,907) [0 [0 e 5.000 |...... 4.240 ....05/18/2022 ...|....05/15/2048 ...
91417K-V2-4 ..... UNIVERSITY COLO ENTE ... 1.BFE ..|... . 109.3820 |.............. 1,132,104 |.... 1,100,201 [0 e (1,207) [0 feil0 e 5.000 |...... 4.000 | ....... ... 25,875 [....10/31/2022 ...|....06/01/2030 ...
914233-P4-7 ... UNIVERSITY OF CONNECTICUT MUNICIPAL ... |- 1L.EFE ... . 105.0460 |.............. 2,232,228 |.... .. 2,218,761 [0 e (839,022) [0 [0 e 5.000 |...... 2.990 A0 ...... .. 106,250 |....06/11/2018 ...|....04/15/2025 ...
914367-GY-7 ..... UNIVERSITY KANS HOSP ... ... 1.BFE ..|... . 102.4390 |... ... 75,000 |.. 0 ... A 0 e 5.000 |...... 2.030 ....12/27/2021 ...|....03/01/2024 ...
914367-HP-5 ... UNIVERSITY KANS HOSP ... .. 1.DFE ..|... . 102.3810 |... . 200,000 |.. ... 206,810 0 | (5,711) | POV PO 5.000 |...... 2.030 ...12/31/2021 ...|....03/01/2024 ...
914460-07-0 ..... UNIV OF MINNESOTA N ... .. 1.CFE ..|... . 101.9100 |... .... 1,356,157 0 feeeeen... (33,240) | 0] 5.000 |...... 2.390 ...11/05/2018 ...|....12/01/2023 ...
915115-8\-4 ..... UNIVERSITY TEX PERM .. .. 1.LAFE .. . 114.1240 |. 581,09 |.. . .. (2,182) | .. ......5.000 |......2.650 P N - < £ T A, 0 [....00/13/2022 .. 07/01/2029 ...
91514A-GP-4 ... UNIVERSITY TEX UNIV .. L 1AFE ... . 106.1090 |... .2,070,000 |. ... 2,198,904 . (46,974) |. L0 [ 5.000 |...... 2.530 [FA ...... .. 103,500 |....09/26/2018 ...|....08/15/2025 ...
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91523N-UU-8 ..... UNTVERSITY WASH UNIV ..o foee e e | s L ABFE s 847,640 |. 107.2120 |....cvvvunnnnnnns 857,696 |.....oiiiiinnnnn 800,000 |..eevvvunniennns 844,600 |........ooeeeena oeeennnnnn (3,040) [oennnneiiinnnnl0 o0 e 5.000 |...... 3.180 |AD wevve eerennnnnnennnn 10,000 founniiiiiiinnes 0 [....10/06/2022 ...|....04/01/2026 ...
917393-DD-9 ..... UTAH CNTY UTAH HOSP .- 1.BFE ..|... . 103.4100 |....cevnnnnnns 3,133,328 |.... .3,030,000 |.. 3,464,709 |..iieiinnnnnnl0 e (40,183) [0 [0 e 5.000 |...... 2.830 .. 151,500 |....03/23/2022 ... |....05/15/2050 ...
917567-AN-9 ..... UTAH ST TRNSIT AUTH SALES TAX REVENUE .. |- 1.CFE ... . 105.7930 |.....oevnnnnns 1,137,275 |.... .1,075,000 |.. 139,131 0 e (25,027) [0 [0 5.000 |...... 2.480 ... 53,750 |....04/27/2018 ...|....06/15/2026 ...
91802R-EZ-8 ..... UTILITY DEBT SECWRIT .... .. 1.AFE ..|... . 113.2080 |... .1,905,000 |.. 2,112,326 o0 e (5,881) [0 [0 e 5.000 |...... 3.420 .20,108 |....09/22/2022 ...|....12/15/2030 ...
924258-4E-3 ... VERMONT ST .. 1.B FE ..|... . . 112.5990 |... ... 500,000 |eeveniiiiennnnn 564,613 [0 | (5,427) [0 0 [ 5.000 |...... 2.520 . 12,500 |....06/23/2022 ...|....08/15/2028 ...
92778V-HV-3 ..... VIRGINIA COLLEGE BLD .... .. 1.BFE ..|... .. 559,415 |. 109.1130 |... ... 500,000 |.. 553,351 |veveeeeeeeennnn0 feeeeeee s (6,064) |0 [0 e 5.000 |...... 2.250 . 12,500 |....07/01/2022 ...|....02/01/2027 ...
927793-P9-4 ... VIRGINIA COMWLTH TRA .... .. 1.B FE ..|... 1,184,856 |. 105.4380 |... 1,184,995 [0 e 139 0 0 4.000 |...... 4.130 . 24,000 |....11/08/2022 ...|....05/15/2035 ...
927793-02-8 ... VIRGINIA COMWLTH TRA . .. 1.BFE ..|... . 104.1540 |... 4,613,996 [o.eiiiiii0 el T 0 [0 e 4.000 |...... 4.180 ... 94,000 |....11/08/2022 ...|....05/15/2036 ...
928109-X8-5 ..... VIRGINIA ST .... .. 1.AFE .. . 112.2520 |. .4,637,951 |.. .. (78,159) |. .5.000 |......2.780 208,750 |....10/05/2018 .. 06/01/2029
928110-Ad-4 ..... VIRGINIA ST .... .. 1.LAFE .. . 119.4090 |. . 1,561,937 |.. (1,938) | .5.000 |...... 3.450 ....10/26/2022 .. 06/01/2032
928172-78-8 ..... VIRGINIA ST PUB BLDG . .. 1.BFE .. . 108.0930 |. A L2,347,774 |.. ..(26,228) |. ......5.000 |......2.800 ...05/18/2022 .. 08/01/2026 ...
928172-7V-1 ..... VIRGINIA ST PUB BLDG .... .. 1.BFE ..|... . 113.8300 |... 2,549,792 |.... 02,551,667 [oeeeeeeinenn0 e (1M19) [0 o0 e 5.000 |...... 2.680 ....12/28/2022 ...|....08/01/2029 ...
928178-T5-7 ..... VIRGINIA STATE MUNICIPAL .. .. 1.B FE ..|... . 101.2150 |... 3,643,740 |.... ... 3,656,803 (95,726) |.oeeeeeeeeeeeenn 0 [0 s 5.000 |...... 2.260 ....09/21/2018 ...|....08/01/2023 ...
92818G-0H-9 ..... VIRGINIA ST RES AUTH INFR .. 1.AFE ..|... . 104.0640 |... 2,346,643 |.... ... 2,392,143 (45,935) [.oeeeeeneeeee0 el s 5.000 |...... 2.750 ....05/08/2014 ...|....11/01/2025 ...
92818M-W0-9 ..... VIRIGNIA ST RESOURCES AUTH INFRASTRURE .... .. 1.AFE ..|... . 101.7720 |... 2 (5,827) [0 |0 e, 5.000 |...... 2.130 ...05/09/2018 ...|....11/01/2023 ...
930864-EL-3 ..... WAKE CNTY N C .. 1.AFE ..|... . 117.5950 |... . eeeeeneeeeeees 1,675,000 [...nnninnnnnn 2,020,557 |oeeiiiiiiiiennn0 [ (15,385) |0 [0 5.000 |...... 2.200 ....08/09/2022 ...|....02/01/2031 ...
930864-FC-2 ..... WAKE CNTY N C .. S LAFE L . 111.5770 |... 2,850,792 |.......eeen 2,555,000 |ouenninnnnnnn 2,775,372 [oveiiiiiinennn0 e (10,114) [0 0 s 5.000 |...... 3.150 ....00/28/2022 ...|....02/01/2028 ...
930864-FF-5 ..... WAKE CNTY N C .. .. 1.AFE ..|... . 117.5150 |... 1,298,541 |.... e 1,247,345 o0 e (3,990) [0 o0 e 5.000 |...... 3.180 ....09/27/2022 ...|....02/01/2031 ...
93878Y-AE-9 ..... WASHINGTON D C MET A .... .. 1.CFE ..|... . 109.9710 |... .. 2,925,229 |.... 2,941,289 L0 e (18,064) [0 [0 e 5.000 |...... 2.520 ....09/08/2022 ...|....07/15/2027 ...
93974E-AF-3 . WASHINGTON ST .....cceen .. 1.BFE .. . 112.3540 |. ..674,124 |. ... 676,366 |.. .5.000 |......2.540 ....12/07/2022 .. 08/01/2028
940157-U7-3 . WASHINGTON MD SUBURBAN SAN DIST .. 1.AFE .. . 107.9720 |. .. 2,159,440 |. .2,000,000 .2,177,816 |.. .5.000 |......2.280 ... 1271772018 .. 06/01/2026
949289-PN-6 . | WELD CNTY COLO SCH D . .. 1.CFE .. . 113.8370 |. ..626,104 |. ..550,000 .628,568 |.. L (115) [ .5.000 |......2.720 ....12/22/2022 .. 12/01/2032
956553-13-3 ..... [WEST VIRGINIA ST .eevviiiiiiiiiiiiiiiiiieeencciiieeeeeee foe e .|.. 1.CFE .. . 113.1480 |. .. 2,449,654 |. .2,165,000 2,413,030 |.. ..(23,721) |. .5.000 |......2.880 ....06/16/2022 .. 12/01/2028 ...
96634R-AT-9 . WHITING IN ENVRMNMTL FACS REVENUE ......oeeveievveennnnfonn ooe .. 1.G FE .. . 101.4380 |. ..5,071,900 |. .5,000,000 .5,809,166 |.. ..(18,857) | ......5.000 |......3.960 ...11/15/2017 .. 11/01/2047 ...
96634R-AU-6 ..... WHITING IND ENVIRONM S| .G FE ... . 102.4560 |... 5,378,940 |.... 6,145,493 [0 e (25,672) [0 [0 5.000 |...... 3.840 ....06/26/2019 ...|....12/01/2044 ...
975700-PD-1 ..... WINSTON-SALEM N C WT . .- 1.BFE ..|... . 112.2810 |... 4,539,751 [0 e (151,491 [0 [0 5.000 |...... 0.720 ...10/22/2020 ...|....06/01/2028 ...
97705M-PK-5 ..... WISCONSIN ST ... 1.BFE ..|... . 104.2620 |.................641,211 |................ 615,000 |.................640,557 |.cooovrrrnnnnnn0 foorninnnnennn (46) Jovnennniennnnnl0 o0 e 4.000 |...... 2.970 ....12/28/2022 ...|....05/01/2031 ...
97705M-RF-4 ..... WISCONSIN ST |- 1.CFE ..|... . 105.6130 |... . eeeereneeeeennn529,265 o0 e (825) |0 [0 e 4.000 |...... 2.810 ....12/06/2022 ...|....05/01/2030 ...
97709T-DM-5 ..... WISCONSIN ST ENVIRON . S LAFE L . 114.0860 |... .. 1,985,096 |.... 01,740,000 |ooevennennnnnn 1,899,235 [ooniiiniinin 0 e (2,724) [0 |0 [ 5.000 |...... 3.400 ....10/26/2022 ...|....06/01/2029 ...
97712D-6M-3 ..... WISCONSIN ST HEALTH ....eiieiiiinieieernnnnnneermnnmnes oo von | enneeee | nneeenns .. 1.CFE .. . 110.8760 [....ccevennnns 1,663,140 [.......cce 1,500,000 |.....cceennnn 1,781,830 |ooeeeeeeeeennnnnn0 [l (39,440) |0 [0 e 5.000 |...... 1.750 ...02/01/2022 ...|....02/15/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 1,165,450,494 | XXX 1,075,371,363 1,010,075,000 1,109,229, 142 XXX XXX XXX XXX
3128K1-B7-5 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... . 51,002 |. 100.4410 |... 052,200 |eeiiiiiieeeen 51,481 |0 0296 [0 0 e 5.500 |...... 5.960 ....03/30/2006 ...|....12/01/2030 ...
3128K2-UM-2 ... FHLMC PC GOLD COM ... .. 1.F FE ..|... . 63,815 |. 100.4440 |... 05,326 | 84,418 |0 202 [0 0 e 5.500 |...... 5.950 ....03/30/2006 ...|....01/01/2031 ...
3128K4-YG-4 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... ... 30,178 |. 102.6090 |... . 029,550 |eeiiiiiiiee i 29,958 [0 e (38) [0 0 e 6.500 |...... 6.010 ....03/23/2006 ...|....04/01/2036 ...
3128K7-42-8 FHLMC PC GOLD COM .. 1.F FE .. 168,552 |. 102.1840 |. ..165,064 |. ..161,536 165,876 |.. .7.000 |......6.010 ...12/09/2005 .. 09/01/2033 ...
3128K9-F2-5 . FHLMC PC GOLD COM .. 1.F FE .. ..94,356 |...99.5800 |. 98,324 |. 98,738 ..95,750 |.. .5.000 |......5.780 ....03/07/2006 .. 02/01/2036
3128KD-5D-3 . FHLMC ... .. 1.F FE .. . 50,759 |. 102.7990 |. 51,405 |. 50,005 ..50,485 |.. .6.500 |......6.130 ....08/29/2006 .. 08/01/2036
3128KF-J3-5 ..... [FHLMC .. 1.F FE .. . 38,498 |...99.3330 |. 37,246 |. 37,4% ..38,155 |.. .7.000 |......6.390 ....10/10/2006 .. 10/01/2036
3128KM-UN-3 ..... [FHLMC PC .. 1.F FE .. 106,125 |. 101.5840 |. ..108,998 |. .106,404 |.. ......5.500 |......5.680 ....04/30/2007 .. 03/01/2037 ...
3128KQ-HL-3 ..... FHLMC PC .. .. 1.F FE ..|... .. 127,475 |. 100.5180 |... 128,707 o0 el 278 0 [0 5.500 |...... 6.190 ....07/31/2007 ...|....05/01/2037 ...
3128LX-FW-5 ..... FHLMC .. 1.F FE ..|... .. 554,217 |. 101.2070 |... +...566,245 |oooeeiiiiiinnnn0 [ 8868 il 0 5.000 |...... 6.350 ....06/23/2006 ...|....12/01/2035 ...
3128\7-5T-9 ..... FHLMC PC .. .. 1.F FE ..|... ..590,008 |. 101.4630 |... ....583,639 |o.eeeiiiieennn0 e (5,872) |0 [0 5.000 |...... 4.100 ...01/31/2011 ...|....08/01/2040 ...
3128\7-EK-8 ..... FHLMC PC .. .. 1.F FE ..|... .. 234,706 |...96.2660 |... 20235,909 |evveiiiiiiinnnn0 o965 |0 0 4.000 |...... 4.250 ....02/26/2009 ...|....02/01/2039 ...
3128\I8-NC-4 ..... FHLMC PC .. .. 1.F FE ..|... .. 755,902 |. 103.9830 |... ..687, .. 138,824 o0 e (21,798) |0 [0 6.000 |...... 4.000 ....06/28/2011 ...|....11/01/2039 ...
3128MJ-20-1 ... FHIMC .iiviiiiiiiiinciiiiccveieccceiiineees oo een | eeeeees | e, AFFE 1,789,514 ]...91.7060 |.............. 1,667,413 |......ooe 1,818,208 |.............. 1,792,113 |0 o0 5,556 i fonnnnnnnl0 s 3.500 |...... 3.710 ...05/16/2018 ...|....09/01/2047 ...
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3128\1J-B8-2 ..... FHLMC PC LFFE L 200,610 |. 102.3220 |........eoennens 205,462 |....ccvvnnnenens 200,798 |...ceevvvnnnnnns 200,610 |ooeveveiereennn0 foiiiiiiinn 49 |0 0 5.000 |...... 4.980 ...06/08/2005 ...|....06/01/2035 ...
3128\1J-E8-9 ..... FHLMC ... .. 1.F FE ..|... .. 161,049 |. 107.0540 |... 159,548 o0 e (B00) |0 [0 7.000 |...... 6.340 ...10/27/2006 ... |....10/01/2036 ...
3128\1J-0G-8 ..... FHLMC ... .. 1.F FE ..|... ...99.3450 |... ..845,201 |0 [ (8,513) |0 [0 4.500 |...... 3.280 ...05/08/2012 ...|....07/01/2041 ...
3128P8-DF-5 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...95.8340 |... 3,101,312 [0 e (17,024) [0 [0 e 3.500 |...... 3.090 ...01/31/2018 ...|....10/01/2036 ...
3128P8-E2-3 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...96.5140 |... 1,825,659 [onniiiiiinnnnl0 e (16,600) [0 o0 | 4.000 |...... 2.850 ...09/26/2017 ...|....08/01/2037 ...
3128PY-DL-5 ..... FHLMC PC GOLD 15 .. .. 1.F FE ..|... ...96.7490 |... +..536,3% |oeevuiiieeennn0 e (6,876) |0 [0 | 3.000 |...... 1.870 ...03/18/2013 ...|....02/01/2027 ...
312926-50-2 ... FHLMC GOLD PC .. 1.F FE ..|... L 104.2770 |ooeeeenneeeenn 14,245 | 13,660 [ 13,660 [0 e (D) 0 [0 7.500 |...... 7.370 ...09/10/1999 ... |....09/01/2029 ...
31292H-AK-0 ..... FHLMC GOLD PC .. 1.F FE ..|... L 104.4490 |.oooeenieeieiiee 957 916 897 0 B [0 0 e 7.500 |...... 8.320 ...05/18/2000 ...|....01/01/2030 ...
31202H-ON-7 FHLMC PC GOLD CAS .. 1.F FE .. . 103.5790 |. A .40, .6.000 |......6.260 ...05/08/2002 .. 05/01/2032
31292K-ZP-5 . FHLMC PC GOLD CAS .. 1.F FE .. ...99.3460 |. ..2,276,763 |. 2,362,590 .4.500 |......3.780 ...11/30/2010 .. 03/01/2040
312930-5P-1 FHLMC ............ .. 1.F FE .. ...96.2620 |. ..217,913 |. .226,329 |.. ......4.000 |......3.980 ...02/12/2009 .. 03/01/2039 ...
312939-PM-7 ... FHLMC GOLD PC .. .. 1.F FE ..|... ...99.8500 |... 100202,508 |eeeeiieieeennn0 e (6,080) |0 [0 | 5.000 |...... 4.080 ...05/28/2010 ...|....03/01/2040 ...
312940-40-9 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... .101.7710 |... 910,254 o0 [ (3,036) |0 [0 5.000 |...... 3.970 ...06/30/2010 ...|....06/01/2040 ...
312940-PZ-6 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... ...98.7710 |... 1..935,864 |oeeinieeeennn0 e (1,184) |0 [0 4.500 |...... 4.340 ...04/30/2010 ...|....05/01/2040 ...
312041-NL-7 ... FHLMC PC GOLD COM ... .. 1.F FE ..|... ...99.3460 |... 10397,955 e e (3,014) |0 [0 4.500 |...... 3.780 ...07/29/2010 ...|....07/01/2040 ...
312044-PJ-4 ...... .. 1.F FE ..|... ...96.2610 |... 100869,286 |eevnneieeennn0 [ (6,635) |0 [0 4.000 |...... 3.140 ...04/10/2012 ...|....12/01/2040 ...
31204B-6P-5 ... FHLMC GOLD PC .. .. 1.F FE ..|... . 100.1250 |... L13,281 [0 3 [0 0 7.000 |...... 7.000 ...12/27/2000 ...|....01/01/2030 ...
31204F-PT-7 ..... FHLMC GOLD PC .. .. 1.F FE ..|... L 100.5120 |oeeeeeneeeeeeen 443 |40 3T 0 2 0 0 e 7.500 |...... 8.280 ...05/18/2000 ...|....05/01/2030 ...
31204F-T5-5 ... FHLMC GOLD PC .. 1.F FE ..|... L 100.5980 |..oevvveiiiiiiiinnn 21 e 21 L 21 0 0 0 [0 7.500 |...... 8.280 ....05/18/2000 ...|....05/01/2030 ...
31296M-32-0 ..... [FHLMC PC GOLD COM ... .. 1.F FE .. . 101.9630 |. ..256,662 256,221 |.. .5.000 |......4.990 ...09/30/2003 .. 09/01/2033
312965-M3-7 . FHLMC .. 1.F FE .. . 103.4090 |. ..323,046 327,015 |.. .6.000 |......5.520 ...01/09/2004 .. 01/01/2034
312965-M5-2 . FHLMC .. 1.F FE .. . 102.1290 |. ..200,389 .204,903 |.. .6.000 |......5.190 ...01/09/2004 .. 01/01/2034
31207M-AQ-1 ..... FHLMC PC GOLD COM ... .. 1.F FE .. . 100.6290 |. ..125,714 126,264 .5.500 |......5.300 ...03/09/2005 .. 03/01/2035 ...
31297M-XV-5 ..... FHLMC PC GOLD COM .. 1.F FE .. ...99.3710 |. ......5.000 |......5.820 ...11/10/2005 .. 04/01/2030 ...
31207T-WF-6 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... . 102.3230 |...oovvnnnnnnnnnn 195,533 [onnnniiinnnnn 191,004 |l 185,405 |0 el 88T 0 0 5.000 |...... 5.780 ...11/09/2005 ...|....09/01/2035 ...
31297V-Y8-5 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... .101.6810 |... . eeeeneeeeeeennn 109,947 | 107,103 0 [ 1,028 0 [0 5.000 |...... 5.660 ...11/30/2005 ...|....11/01/2035 ...
31208N-FU-4 ... FHLMC PC GOLD CAS ... .. 1.F FE ..|... ...99.9770 |... 015,360 |ooeviiinieeennn 15,363 [ 12,885 0 [ (40) |0 [0 7.000 |...... 9.330 ...12/01/2005 ...|....05/01/2031 ...
31306X-2A-0 ..... .. 1.F FE ..|... ...95.6100 |...ccevnnnnnns 2,691,337 |..ccevnnnn.. 2,814,897 |l 2,861,768 |.oeeiiniiieeee0 e (83,456) [0 |0 [ 2.500 |...... 1.660 ...11/14/2012 ...{....10/01/2027 ...
31307M-24-8 ..... FHLMC .. 1.F FE ..|... ...93.7510 |...oevvennn . 1,210,435 |l 1,291,107 |nnnnnn 1,305,450 |nenneciinennl0 ot (6,383) [0 o0 e 2.500 |...... 2.090 ...05/28/2015 ...|....05/01/2030 ...
31307R-6V-2 ..... FEDERAL NATL MG .. 1.F FE ..|... 1,760,382 |...93.7170 |.............. 1,589,444 |.............. 1,695,988 |.............. 1,736,598 [....ccooeieeeeenn0 Joeeeneenn (16,821) [oeeiiiiieee 0 el s 2.500 |...... 1.760 ...09/29/2016 ...|....10/01/2031 ...
3131XV-86-3 ..... FHLMC PC 30Y ZM2341 .. 1.FFE .. . (2,365)[....0.0000 |.eervrriiiiiiiiiieinns TN .3.000 |......0.000 ...08/07/2020 .. 01/25/2047 ...
3131XV-V0-5 ..... FHLMC PC 30Y ZM2423 .. 1.F FE .. ..329,658 |. ..369,376 .3.000 |......2.130 ...08/07/2020 .. 01/25/2047
3131YB-WB-0 ..... FHLMC PC 15Y ZN5142 .. 1.F FE .. ..454,591 |. ..472,517 .3.500 |......2.190 ...06/12/2020 .. 04/25/2034
3131YC-TV-8 ..... FHLMC PC 30Y ZN5964 .. 1.F FE .. ..206,983 |. ..213,297 .4.500 |......3.150 ...06/16/2020 .. 05/25/2049
3132A5-H8-1 ... FHLMC PC 30Y ZS4755 .. 1.F FE .. ...92.7310 |. ..705,098 |. . 760,367 ......3.500 |......2.620 LL1171772021 02/25/2048 ...
3132AE-EZ-5 ..... FHLMC PC 30Y ZT1952 ... .. 1.F FE ..|... ...95.4130 |... ...10,598 |.... 11107 e 11478 |0 e (93) [0 0 e 4.000 |...... 3.430 ...10/09/2019 ...|....05/25/2049 ...
3132AE-HR-0 ... FHLMC PC 30Y ZT2040 .. 1.F FE ..|... ...93.3850 |... ..322,624 |.. RCT NI R | R RO -8 7<) I AR B RPN | ) AN 3.500 |...... 2.510 ...06/10/2021 ...|....11/25/2043 ...
313200-AT-1 ..... .. 1.F FE ..|... ...98.2380 |... .3,157,926 |.. 03,246,307 |oeeeeeeeenenn0 e (AL TAT) |0 [0 e 3.500 |...... 2.570 ...08/26/2019 ...|....03/01/2032 ...
313206-CP-3 ..... FHLMC PC 15Y SB8178 .. .. 1.F FE ..|... ...97.7300 |... ..956,506 |.. 955,310 |evveniniiinnn0 [ 40 0 0 4.000 |...... 3.970 ...08/31/2022 ...|....09/25/2037 ...
31320M-6A-8 ..... FHLMC PC 30Y SD0865 ... .. 1.F FE ..|... ...91.1160 |... 63,330 |eeeiiiiiieeennn 61,265 [0 e 194 |0 0 e 3.500 |...... 3.920 ...05/06/2022 ...|....02/25/2052 ...
31320M-6P-5 ... FHLMC PC 30Y SD0878 ... .. 1.F FE ..|... ...95.4720 |... 8,218 6,478 |.oeviviiineeen0 e (179) [0 fennl0 [ 4.000 |...... 3.330 ...02/23/2022 ... |....07/25/2050 ...
3132DM-N6-8 ... FHLMC PC 30Y SD0413 ... .. 1.F FE ..|... .. 88.1060 |... . 7,254,555 |.. e 7,590,910 [oeenieeennnnnnnn0 foeeeennn(80,008) [0 [0 e 3.000 |...... 2.360 ...07/30/2021 ...|....07/25/2050 ...
3132DN-B3-6 ... FHLMC PC 30Y SD0958 ... .. 1.F FE ..|... ...91.79%0 |... .2,481,316 |.. 2,164,957 [0 i 785 [0 0 3.500 |...... 4.620 ....10/21/2022 ...|....04/25/2052 ...
3132DN-CA-9 .. FHLMC PC 30Y SD0965 .. 1.F FE .. 0.0000 eueneeeeemmmmneeeeeenns O Joeeeeiie s [V R 0. ......3.500 |......0.000 ...04/20/2022 .. 04/25/2052 ...
3132DN-CN-1 ... FHLMC PC 30Y SD0977 .. . 1.FFE ..|.. ...91.6690 |... ..732,002 |. L 18,319 0 895 0 0 3.500 |...... 3.720 ...04/14/2022 ...|....02/25/2052 ...




Z1'0l3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
3132DN-FR-9 ..... FHLMC PC 30Y SD1076 L AFFE e 1,321,993 [...87.9350 [.........coeen 1,373,704 | 1,662,178 |.oovvvvnennnns 1,322,589 [ooiiiiiinnnnnnnd (O S 1A RN | N AU | B EN 3.000 |...... 4.360 ....10/25/2022 ...|....01/25/2052 ...
3132DN-TN-3 ... FHLMC PC 30Y SD1457 ... .. 1.F FE ..|... ...89.1160 |... JLO I Y A IR | B IR | B FOU 3.000 |...... 4.340 ....10/21/2022 ...|....12/25/2051 ...
3132DN-X5-7 ... FHLMC PC 30Y SD1600 ... .. 1.F FE ..|... . 102.3890 |... O e (81 |0 [0 6.000 |...... 5.810 ....10/14/2022 ...|....08/25/2052 ...
3132DN-YL-1 ... FHLMC PC 30Y SD1615 ... .. 1.F FE ..|... . 100.5510 |... . O e 14 0 0 e 5.500 |...... 5.530 ....10/18/2022 ...|....09/25/2052 ...
31320V-3P-8 ..... FHLMC PC 30Y SD8006 ... .. 1.F FE ..|... ...95.1860 |... ....163,8% JLOJ R (& 161V DN A | RPN | B A 4.000 |...... 3.410 ....11/14/2019 ...|....08/25/2049 ...
31320V-52-4 ... FHLMC PC 30Y SD8064 ... .. 1.F FE ..|... ...95.2520 |... 774,578 |.... ....848,731 0 . o (6,410) [oeeeeiiieeeeee0 [0 | 4.000 |...... 3.280 ...08/08/2022 ...|....05/25/2050 ...
31320V-7B-5 ..... FHLMC PC 30Y SD8090 ... .. 1.F FE ..|... ...81.9340 |... 733,791 |.... ...893,781 O o199 0 [0 2.000 |...... 2.000 ...12/07/2021 ...|....09/25/2050 ...
31320V-18-6 ..... FHLMC PC 30Y SD7551 ... .. 1.F FE ..|... ...88.7940 |... O e 1,282 |0 o0 e 3.000 |...... 3.330 ...04/07/2022 ...|....01/25/2052 ...
31320V-LZ-6 ..... FHLMC PC 30Y SD7544 .. 1.F FE .. ...89.1960 |. .. 3,968,487 |. .0 .3.000 |......4.180 ....10/13/2022 .. 07/25/2051
31320V-MD-4 . FHLMC PC 30Y SD7556 .. 1.F FE .. ...88.5570 |. ..837,341 |. ..945,532 .0 .3.000 |......4.340 ....10/20/2022 .. 08/25/2052
3132DW-AD-5 ..... [FHLMC PC 30Y SD8104 .. 1.F FE .. ...77.4060 |. ..2,770,336 |. . 3,578,954 .0 ......1.500 |......3.560 ...05/16/2022 .. 11/25/2050 ...
313200-AN-5 ... FHLMC PC 30Y SD8112 ... .. 1.F FE ..|... 1,328,700 |...77.4060 |... 1,222,240 |.... .... 1,332,042 O e 10,771 |0 o0 e 1.500 |...... 3.640 ....06/07/2022 ...|....12/25/2050 ...
313200-AR-4 ... FHLMC PC 30Y SD8116 ... .. 1.F FE ..|... .. 362,504 |...91.5800 |... ....360,350 O e (3,988) |0 o0 e 3.500 |...... 2.640 ....01/05/2021 ...|....12/25/2050 ...
313200-BP-7 ..... FHLMC PC 30Y SD8146 ... .. 1.F FE ..|... .. 947,184 |.. 81.7800 |... ....947,214 O [ 189 |0 [0 2.000 |...... 2.000 ...12/07/2021 ...|....05/25/2051 ...
313200-C9-2 ..... FHLMC PC 30Y SD819%6 ... .. 1.F FE ..|... ..42,352 |...91.0850 |... O e 124 0 [0 3.500 |...... 3.920 ...05/06/2022 ...|....02/25/2052 ...
313200-CG-6 ..... FHLMC PC 30Y SD8171 ... .. 1.F FE ..|... ..32,432 |...77.2260 |... . .. O e 128 |0 0 e 1.500 |...... 1.910 ....11/17/2021 ...|....10/25/2051 ...
313200-CS-0 ... FHLMC PC 30Y SD8181 ... .. 1.F FE ..|... .. 852,364 |...77.2100 |... ..885,732 |.. O 3,359 o0 [0 e 1.500 |...... 1.910 ... 1171772021 ...|....12/25/2051 ...
313200-CT-8 ..... FHLMC PC 30Y SD8182 ... .. 1.F FE ..|... ...81.6460 |... .2,837,285 |.. ....2,823,692 O [ 1,246 |0 o0 e 2.000 |...... 2.040 ...01/05/2022 ...|....12/25/2051 ...
31320-D2-6 FHLMC PC 30Y SD8221 ... .. 1.F FE ..|... ...91.0120 |... 1,495,591 |.. .... 1,350,909 O e 246 |0 [0 3.500 |...... 4.880 ....11/29/2022 ...|....06/25/2052 ...
313200-DL-4 . FHLMC PC 30Y SD8207 .. 1.F FE .. ...91.0690 |. . N ...87,294 ..84,454 |.. .0 .3.500 |......3.920 ...05/06/2022 .. 04/25/2052
313200-DT-7 . FHLMC PC 30Y SD8214 .. 1.F FE .. ...91.0850 |. ..458,231 |. ..503,080 443,841 |.. .0 .3.500 |......4.530 ....11/08/2022 .. 05/25/2052
313200-DZ-3 . FHLMC PC 30Y SD8220 .. 1.F FE .. ...87.9480 |. ..1,281,916 |. . 1,457,580 01,239,121 |.. .0 .3.000 |......4.310 ....11/09/2022 .. 06/25/2052
313200-EH-2 . FHLMC PC 30Y SDB236 ......eovvvvvvnnieiiinineeevinnnnns foan o .. 1.F FE .. ...91.0120 |. .1,000,399 880,179 |.. .0 .3.500 |[......4.540 .0 [....11709/2022 .. 08/25/2052 ...
3132D0-EQ-2 ..... [FHLMC PC 30Y SD8243 .......ccemmmiieeeemeineeeeeennnees oo e .. 1.F FE .. ...91.0120 |. ..498,726 437,101 |.. .0 .. 38 | ......3.500 |......4.570 .5 [....11/03/2022 .. 09/25/2052 ...
31326G-A2-1 ..... FHLMC PC GOLD PC .. .. 1.F FE ..|... ...96.2600 |... 1,114,465 |.. ... 1,145,491 O [ (7,449 [0 [0 4.000 |...... 3.430 . 44,579 |....08/31/2011 ...|....08/01/2041 ...
31326S-BF-5 ..... FHLMC PC GOLD PC .. 1.F FE ..|... ...93.8460 |... . 2,969,286 |.. ... 3,042,997 JLO I O €280/ D N ARt | B IR | ) AU 3.500 |...... 3.030 .. 103,925 |....03/08/2012 ...|....03/01/2042 ...
31326V-L6-7 ..... FHLMC .. 1.F FE ..|... ...91.2390 |... . 3,141,639 |.. .... 3,230,280 JLURS PO - (1) RUUURRRRRRROR | I IO | B R 3.000 |...... 2.510 ... 94,249 |....07/31/2012 ...|....08/01/2042 ...
3132HPKK-9 ..... FHLMC .. 1.F FE ..|... ...91.2380 |... .1,281,512 |.. ....1,308,635 0 . o (6,452) |oeeeeiiiieeee0 [0 | 3.000 |...... 2.630 . 38,445 |....01/30/2013 ...|....11/01/2042 ...
3132HP-NB-6 ... .. 1.F FE ..|... ...91.2360 |... 1,875,712 |.... ....2,126,345 JLOJ R (0 (SN N | I RPN | ) A 3.000 |...... 2.410 .61,676 |....11/20/2012 ...|....11/01/2042 ...
3132H0-EG-3 ... .. 1.F FE ..|... ...91.2350 |... 2,198,707 |.... . .... 2,495,179 O [ (13,124) |0 [0 e 3.000 |...... 2.400 . 72,298 |....12/11/2012 ...|....12/01/2042 ...
3132J6-E6-7 ..... FHLMC .. 1.F FE .. ...91.2370 |. .. 2,523,866 |. .2,766,262 2,822,762 |.. .0 .3.000 |......2.640 . 82,988 |....01/30/2013 .. 02/01/2043 ...
3132J7-K6-8 ..... FHLMC PC GOLD PC .. .. 1.F FE .. ...91.1140 |. ..1,190,377 |. . 1,306,465 1,349,246 |.. .0 .3.000 |[......2.440 . 39,194 |....04/30/2013 .. 03/01/2043
3132J9-G7-7 . FHLMC PC GOLD PC .. .. 1.F FE .. ...91.2340 |. .. 1,679,291 |. . 1,840,630 .1,900,287 |.. .0 .3.000 |......2.450 . 55,219 |....04/30/2013 .. 05/01/2043
3132J9-TD-0 ..... [FHLMC PC GOLD PC .. .. 1.F FE .. ...93.8440 |. ..1,984,181 |. 2,171,215 |.. .0 .3.500 |......3.010 . 74,001 |....05/29/2013 .. 05/01/2043
31320R-QE-3 ..... [FHLMC .. 1.F FE .. ...93.2120 |. .. 1,526,160 |. .1,680,347 |.. .0 ......3.500 |......3.040 . 57,305 |....07/30/2015 .. 07/01/2045 ...
31320U-RS-4 ...... FHLMC .. 1.F FE ..|... ...93.0770 |..eevvnnnnnnns 1,926,708 |.... ....2,125,130 0 [ (14,269) |0 [0 e 3.500 |...... 3.040 . 72,450 |....12/08/2015 ...|....12/01/2045 ...
31320U-Uz-4 ..... FHLMC .. 1.F FE ..|... ...90.0060 |........eennn. 1,983,903 |.... ....2,194,071 O 2,339 o0 [0 3.000 |...... 3.050 ... 66,125 |....12/16/2015 ... |....12/01/2045 ...
3132v0-03-3 ..... .. 1.F FE ..|... ...92.2330 |..eeiinninnnns 4,721,030 |.... ....5,216,545 0 [ (14,409) |0 o0 e 3.500 |...... 3.190 .. 179,151 |....06/26/2019 ...|....06/01/2049 ...
31321D-MZ-4 ..... FEDERAL NATL MG .. 1.F FE ..|... L..93.1100 |..ooevvennnnns 2,095,759 |.... ... 2,353,504 O e (7,384) |0 [0 e 3.500 |...... 2.750 . 78,779 |....08/31/2016 ...|....05/01/2046 ...
31320K-KE-7 ..... FEDERAL NATL MG .. 1.F FE ..|... ...92.9840 |...cconnnnnnns 1,645,636 |.... ....1,801,439 0 2,308 0 o0 e 3.500 |...... 3.180 . 61,943 |....03/13/2017 ...|....01/01/2047 ...
3132XS-ED-8 ..... FEDERAL NATL MG .. .. 1.F FE ..|... . ...92.9320 |....coonnnnnns 3,069,687 |.... ... 3,397,140 JLO R (< 151N N | RPN | B AN 3.500 |...... 3.020 ..115,610 [....09/15/2017 ...|....08/01/2047 ...
3132XS-KG-4 ..... FEDERAL NATL MG .. .. 1.F FE ..|... .. 2,186,971 ...92.9730 |oeeeuennnnenns 1,963,365 |.... ... 2,175,252 O foeeeeenn4,895 |0 [0 e 3.500 |...... 3.000 ... 73,911 |....09/01/2017 ...|....08/01/2047 ...
3132XT-MS-4 ..... FEDERAL NATL MG .. .. 1.F FE ..|... 2,263,318 [...92.6830 |.............. 2,049,614 |.... ....2,255,787 O [ 3289 [0 [0 3.500 |...... 3.150 77,397 |....12/20/2017 ...|....10/01/2047 ...
3132XU-NA-9 ..... [FEDERAL NATL MG .. .. 1.F FE .. 2,923,610 |...92.8490 |. .. 2,635,893 |. .2,910,709 |.. .0 (4,065) |. ......3.500 |......3.090 . 99,361 |....11/28/2017 .. 11/01/2047 ...
3132XI-BJ-9 ... FEDERAL NATL MG .. . 1.FFE ..|.. 3,742,925 |...92.8800 |.............. 3,475,091 |.... .3,741,463 |. ....3,742,079 0. Ln 540 [0 0 3.500 |...... 3.470 .. 130,951 |....02/27/2018 ...]....01/01/2048 ...
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3132XX-GL-7 ..... FEDERAL NATL MG FNMA o [ e [ | et CAFFE e 5,345,210 |...92.8800 [..........euen 5,014,009 |.eeerennnnn 5,398,350 [...eiirinnnnn 5,350,491 |oeveenniiiinnnnnd (U R 81 2 RN | Y AU (B RN 3.500 |...... 3.610 [ MON ..... 188,942 |....08/02/2018 ...|....03/01/2048 ...
3132XY-G8-4 ..... FEDERAL NATL MG .. 1.F FE ..|... ...95.5770 |..ceernnnnnnns 1,095,524 |.... ....1,168,660 O e (2,735) |0 o0 e 4.000 |...... 3.650 [MON ..... . 45,849 |....04/12/2018 ...|....04/01/2048 ...
3132Y0-4E-7 ..... FHLMC .. 1.F FE ..|... ...95.5930 |... ... 2,419,926 O e (9,224) |0 0 e 4.000 |...... 3.760 | MON ..... . 95,576 |....08/02/2018 ...|....07/01/2048 ...
3132Y3-ZL-1 ... FHLMC PC GOL 059746 ... .. 1.F FE ..|... ...98.2130 |... 0 e (5,999) |0 o0 e 4.500 |...... 2.830 [MON ..... . 11,828 |....08/12/2021 ...|....11/15/2048 ...
313340-2K-6 ..... FEDERAL HOME LN BKS .. .. 1.F FE ..|... ...92.0010 |... .. JLOJ R £ [N AU | N RPN | ) AN 3.500 |...... 3.140 [MON ..... . 35,844 |....07/30/2019 ...|....07/01/2049 ...
31334Y-A5-6 ..... FHLMC .. 1.F FE ..|... ...91.9700 |... . 3,680,254 |.. ....3,764,191 0 feeeeenn (9,099) |0 o0 e 3.500 |...... 3.130 [MON ..... 128,809 [....10/23/2019 ...|....08/01/2049 ...
313398-5V-3 ..... FHLMC PC 30Y QA3560 .. 1.F FE ..|... ...88.6350 |... ...56,503 |.. LU R 511 ) N N | I RPN | ) A 3.000 |...... 2.330 ...07/16/2021 ...|....10/25/2049 ...
31339U-VJ-6 ..... FHLMC PC 30Y QA4217 ... .. 1.F FE ..|... ...88.6190 |... . 164,068 |.. JLO I U (1[0 DN ARt | B APPSR | ) AU 3.000 |...... 2.330 ...07/16/2021 ...|....10/25/2049 ...
3133A0-T8-7 ..... [FHLMC PC 30Y QA5975 .. 1.F FE .. ...92.4540 |. ..502,303 .0 .3.500 |......2.700 ...06/11/2020 .. 01/25/2050
3133A1-D0-2 . FHLMC PC 30Y QA6411 .. 1.F FE .. ...97.3470 |. ..343,442 .0 .4.500 |......3.120 ...09/18/2020 .. 01/25/2050
3133A3-49-0 . FHLMC PC 30Y QA8388 .. 1.F FE .. ...95.0970 |. .0 ......4.000 |......2.900 ...06/16/2020 .. 04/25/2050 ...
3133A3-TU-2 ... FHLMC PC 30Y QA8663 ... .. 1.F FE ..|... ...91.8750 |... . . ....1,612,772 O e 5,927 o0 o0 e 3.500 |...... 2.700 ...08/28/2020 ...|....04/25/2050 ...
3133A3-ZL-5 ..... FHLMC PC 30Y QA8847 ... .. 1.F FE ..|... ...88.4780 |... .3,701,834 |.. ....3,871,867 O [ (14,891) |0 o0 e 3.000 |...... 2.350 ...06/24/2020 ...|....04/25/2050 ...
3133A4-88-0 ..... FHLMC PC 30Y QA9543 ... .. 1.F FE ..|... ...92.7440 |... ..733,510 |.. 0 [ (16,219) |0 o0 e 3.500 |...... 2.740 ...06/24/2020 ...|....05/25/2050 ...
3133A6-MU-2 ..... FHLMC PC 30Y QBO371 ... .. 1.F FE ..|... ...97.0990 |... 41,907 .. JLU U ( - N I RPN | ) A 4.500 |...... 3.090 ...09/16/2020 ...|....06/25/2050 ...
3133A9-DF-9 ..... FHLMC PC 30Y 0B2802 ... .. 1.F FE ..|... ...85.2710 |... 13,534,876 |.. JLO N U (' <0 ARt | B ISP | ) FOU 2.500 |...... 1.880 ...08/20/2020 ...|....08/25/2050 ...
3133AC-HS-0 ... FHLMC PC 30Y 0B5641 ... .. 1.F FE ..|... ...87.9360 |... ....955,116 |.. O e 778 |0 [0 e 3.000 |...... 4.440 ...10/20/2022 ...|....11/25/2050 ...
3133AG-02-8 ..... FHLMC PC 30Y QB9473 ... .. 1.F FE ..|... . 15,053,923 |...81.8310 |... ... 12,307,374 |.... 15,039,823 |.. ...15,051,019 0 [ (2,022) |0 o0 e 2.000 |...... 1.970 ...02/25/2021 ...|....08/25/2051 ...
3133AG-UL-1 ... FHLMC PC 30Y QB9587 ... .. 1.F FE ..|... .. 232,230 |...91.2680 |... 199,427 |.... ....231,136 L R [+ R RN | B SN 3.500 |...... 2.680 ...06/03/2021 ...|....03/25/2051 ...
3133AK-20-2 . FHLMC PC 30Y QC1683 .. 1.F FE .. ...77.2140 |. ..357,651 |. .370,555 |.. .0 .1.500 |......3.250 ....12/14/2022 .. 05/25/2051
3133AK-W2-2 . FHLMC PC 30Y QC1565 .. 1.F FE .. ... 77.2140 |. ..220,747 |. .228,710 |.. .0 .1.500 |......3.250 ... 12/14/2022 .. 05/25/2051
3133AL-Z0-1 ... FHLMC PC 30Y QC2557 1FFE .. ...88.0240 |. ..226,520 | .268,914 |.. .0 .3.000 |......2.390 ...06/17/2021 .. 06/25/2051
3133AM-EF-9 ..... FHLMC PC 30Y QC2834 1FFE .. ...91.6420 |. .357,025 |.. .0 .3.500 |......2.610 ...05/26/2021 .. 06/25/2051 ...
3133A0-50-6 . FHLMC PC 30Y QC6255 .. 1.F FE .. .. 88.0000 |. .333,496 |.. .0 ......3.000 |......2.330 ...09/08/2021 .. 08/25/2051 ...
3133A0-ES-2 ..... FHLMC PC 30Y QC5545 ... .. 1.F FE ..|... ...88.0650 |... ....655,958 JLUJ RPN € ) N AU | I RPN | ) F 3.000 |...... 2.350 ...08/06/2021 ...|....08/25/2051 ...
3133AT-F7-1 ... FHLMC PC 30Y QC8290 ... .. 1.F FE ..|... ...87.8940 |... ,199,571 O e (2,159) |0 o0 e 3.000 |...... 2.710 ...02/01/2022 ...|....10/25/2051 ...
3133AN-MS-0 ..... FHLMC PC 30Y QDO369 ... .. 1.F FE ..|... .. 88.0660 |... 722,560 O [ (3,301) vl o0 e 3.000 |...... 2.400 ...10/26/2021 ...|....11/25/2051 ...
3133AX-B2-7 ..... FHLMC PC 30Y QD0957 ... .. 1.F FE ..|... ...88.1900 |... ....592,890 O e (5,372) |0 o0 e 3.000 |...... 2.370 ...11/10/2021 ... |....11/25/2051 ...
3133AX-M8-2 ..... FHLMC PC 30Y QD1283 ... .. 1.F FE ..|... ...94.0270 |... ...726,141 LU O €151 N AU | I RPN | ) S 4.000 |...... 2.910 ... 1170672021 ...|....11/25/2051 ...
3133AY-HA-1 ... FHLMC PC 30Y QD2025 ... .. 1.F FE ..|... ....0.0000 |... .. 0 . e 1,389 0 [0 3.500 |...... 0.000 1171572021 ... |....11/25/2051 ...
3133AY-TK-6 ..... FHLMC PC 30Y QD2354 .. 1.F FE .. ..209,429 |. ..229,803 .243,105 |.. .0 (6,076) |. .3.500 |......2.700 ...12/0172021 .. 12/25/2051 ...
3133AY-TY-6 ..... FHLMC PC 30Y QD2367 .. 1.F FE .. ..585,331 | . 662,068 692,337 |.. .0 (2,560) |- .3.000 |......2.390 ...12/0172021 .. 12/25/2051 ...
3133B0-K7-7 ..... FHLMC PC 30Y QD3018 .. 1.F FE .. ..616,715 |. ..655,532 701,662 |.. .0 (4,204) |. .4.000 |......2.970 ...12/07/2021 .. 12/25/2051 ...
313380-UP-6 ..... [FHLMC PC 30Y QD3290 .. 1.F FE .. ..417,358 |. ..458,013 .483,644 |.. .0 (2,224) |. .3.500 |......2.730 ...12/09/2021 .. 12/25/2051 ...
3133B0-Wz-2 ..... [FHLMC PC 30Y QD3364 .. 1.F FE .. ..510,155 |. ..559,721 .591,397 |.. .0 (2,834) | ......3.500 |......2.720 ...12/07/2021 .. 12/25/2051 ...
3133B1-2P-9 ..... FHLMC PC 30Y QD4350 ... .. 1.F FE ..|... 1,096,087 |...88.0650 |... 1,055,993 |.. ,093,739 O [ (4,281) |0 o0 e 3.000 |...... 2.520 ...01/08/2022 ...|....01/25/2052 ...
3133B2-Y7-8 ..... FHLMC PC 30Y QD5234 ... .. 1.F FE ..|... .. 894,006 |...91.1160 |... ..849,160 |.. ....891,208 JLUNS PO 0 - o ) RUUUUUURURUUROR | I IO | B R 3.500 |...... 2.810 ...01/11/2022 ...|....01/25/2052 ...
3133B3-FU-6 ..... FHLMC PC 30Y QD5579 ... .. 1.F FE ..|... ..706,712 |...91.1470 |... ..672,509 |.. ...704,798 O e (A728) |0 o0 e 3.500 |...... 2.830 ...01/14/2022 ...|....02/25/2052 ...
3133B3-0F-7 ..... FHLMC PC 30Y QD5854 ... .. 1.F FE ..|... .. 522,543 |...91.6250 |... ..521,890 |.. 522,467 0 | s (144) [0 |0 e 3.500 |...... 3.450 ...08/29/2022 ... |....01/25/2052 ...
3133B3-1R-4 ..... FHLMC PC 30Y QD6056 ... .. 1.F FE ..|... ...88.4580 |... . 1,521,605 |.. ,283,373 O [ 889 |0 o0 e 3.000 |...... 4.390 ....10/20/2022 ...|....02/25/2052 ...
3133B4-7K-5 ..... FHLMC PC 30Y QD7198 ... .. 1.F FE ..|... ...87.9790 |... ....651,158 O e (A7) |0 fel0 e 3.000 |...... 2.860 ...08/08/2022 ...|....02/25/2052 ...
313385-7L-0 ..... FHLMC PC 30Y QD8099 ... .. 1.F FE ..|... ...91.4400 |... 645,322 |.... ....126,838 JLO I O 781515 ARt | B IR | ) AT 3.500 |...... 3.070 ...02/24/2022 ... |....03/25/2052 ...
3133BA-LH-2 ..... FHLMC PC 30Y QE1228 ... .. 1.F FE ..|... ...91.5690 |... 467,715 |.... ....499,385 O 938 o0 [0 3.500 |...... 3.770 ...04/19/2022 ...|....05/25/2052 ...
31338D-3T-0 . FHLMC PC 30Y QE4410 .. 1.F FE .. ...98.7170 |. ..777,188 |. .807,543 |.. .0 (1,860) |. ......5.000 |......4.440 ...06/09/2022 .. 06/25/2052 ...
3133BD-3U-7 ..... FHLMC PC 30Y QE4411 .. L 1.FFE ..|.. . (1,194)[....0.0000 |... .0 ... .0 O o 1194 0 0 5.000 |...... 0.000 ...06/09/2022 ... |....07/25/2052 ...
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313303-BL-8 ..... 3 R R I N CAFFE e 2,461,687 |...90.9220 |...........een 2,178,645 | 2,396,167 |....ccevnnnnns 2,450,976 |..eeuniiiiinnnnd [V IO (4,638) [-eeeeeiinrennnn0 o0 s 3.000 |...... 2.580 ....08/28/2019 ...|....08/01/2039 ...
313303-PJ-8 ..... FHLMC PC 20Y QK0425 ... .. 1.F FE ..|... . 11,079,691 |...88.0990 |.............. 9,285,306 |.... 10,539,540 |.. ...11,011,318 0 [ (45,418) |0 [0 e 2.500 |...... 1.750 ....09/28/2020 ...|....09/25/2040 ...
3133JL-CA-5 ..... FHLMC PC 30Y QU7265 ... .. 1.F FE ..|... ...87.2100 |... ....2,928,138 JLO ORPRRRC 111 I U | N RPN | ) A 3.000 |...... 2.920 ...10/18/2019 ...|....09/25/2049 ...
3133KL-2T-3 ..... FHLMC PC 30Y RA5286 ... .. 1.F FE ..|... ...84.9600 |... ....212,684 O e 112 0 [0 e 2.500 |...... 4.020 ....10/12/2022 ...|....05/25/2051 ...
3133KM-DF-9 ..... FHLMC PC 30Y RA5502 ... .. 1.F FE ..|... .. 88.1780 |... ....548,389 LU Yo' T N | N RPN | ) A 3.000 |...... 4.390 ....10/19/2022 ...|....06/25/2051 ...
B133KM-ZL-2 ..... FHLMC PC 30Y RA6147 ... .. 1.F FE ..|... ...94.0680 |... ...556,800 JLO N O ([ 15T: )N ARt | B IR | ) AU 4.000 |...... 2.880 ...10/07/2021 ...|....10/25/2051 ...
3133KP-RC4 ... FHLMC PC 30Y RA7683 ... .. 1.F FE ..|... ...98.8190 |... LU R () N PO | N RN | ) AN 5.000 |...... 4.880 ....09/01/2022 ...|....07/25/2052 ...
3133KP-U5-5 ... FHLMC PC 30Y RA7804 ... .. 1.F FE ..|... . 100.4600 |... O e 81 |0 0 e 5.500 |...... 5.510 ...10/07/2022 ...|....08/25/2052 ...
3133KQ-AE-6 ..... [FHLMC PC 30Y RA8105 .. 1.F FE .. . 101.83%0 |. .0 .6.000 |......5.930 ....11/04/2022 .. 10/25/2082 ...
3133KY-WA-3 ..... FHLMC PC 20Y RB5141 .. 1.F FE .. ...84.4410 |. .0 .2.000 |......1.780 ...12/0172021 .. 01/25/2042
3134A4-NT-7 . FEDERAL HOME LN MTG .. 1.F FE .. .. 70.1710 |. . .0 ......0.000 |......1.450 ....11/24/2020 .. 07/15/2031 ...
3136B3-5A-4 ..... FNVA REMIC TRUST .... .. 1.F FE ..|... 1,663,164 |...94.5370 |... 1,579,969 |.. .... 1,659,414 0 [ (28,092) |oveeeeeeeeeen0 o0 e 3.500 |...... 2.610 ...08/18/2020 ...|....06/25/2048 ...
3136B3-UT-5 ..... FEDERAL NATL MG .. .. 1.F FE ..|... 2,108,670 |...97.1290 |... ,116,607 |.. ....2,109,913 O e 1,415 |0 [0 4.316 |...... 4.380 ....01/14/2019 ...|....01/25/2049 ...
3136B3-IF-3 ..... FNVA REMIC TRUST . .. 1.F FE ..|... .. 992,368 |...96.7570 |... O e 1,698 |0 o0 e 2.222 |...... 2.300 ...11/14/2019 ...|....01/25/2049 ...
3136B4-5C-8 ..... FEDERAL NATL MG .. .. 1.F FE ..|... .. 391,860 |...96.8990 |... O i 17 o0 [0 e 4.466 |...... 4.470 ....06/26/2019 ...|....07/25/2049 ...
3136BB-TQ-5 ..... FNVA REMIC TRUST . .. 1.F FE ..|... .. 134,396 |...18.7510 |... O e 8,974 |0 [0 e 4.000 ....01/14/2021 ...|....09/25/2050 ...
3136BB-TT-9 ..... FNVA REMIC TRUST . .. 1.F FE ..|... .. 193,514 ]...21.7000 |... O 8,983 |0 [0 4.000 ....01/07/2021 ...|....09/25/2050 ...
3136BB-TX-0 ..... FNVA REMIC TRUST . .. 1.F FE ..|... .. 266,055 |...18.4200 |... 283,843 |.... O [ 17,818 |0 o0 e 4.000 ...01/15/2021 ...|....09/25/2050 ...
3136BB-WE-8 ..... FNVA REMIC TRUST . .. 1.F FE ..|... .. 100,641 |...20.0570 |... 145,645 |.... LU R ) 1A PO | RN | ) S 4.000 ....12/15/2020 ...}|....09/25/2050 ...
3136BC-PR-5 . FNVA REMIC TRUST . .. 1.F FE .. ,176,954 |...87.1360 |. ..1,000,614 |. .0 .1.500 |.. ...10/28/2020 .. 11/25/2050
31371H-X9-4 . FEDERAL NATL MG .. 1.F FE .. ..59,282 |. 102.6150 |. 45,406 |. .0 .6.500 |.. ....01/04/2022 .. 10/01/2029
31371J-BD-5 . FEDERAL NATL MG .. 1.F FE .. . 47,320 |. 103.1040 |. .0 .7.000 |.. ...01/14/2000 .. 02/01/2030
3137R-IN-4 . FEDERAL NATL MG .. 1.F FE .. . 12,418 |...99.7400 |. .0 .7.000 |.. ....06/08/2000 .. 06/01/2028 ...
3137BR-N7-6 . .. 1.F FE .. 223,511 |...97.5840 |. ..224,352 .223,539 |.. .0 AT ....01/15/2019 .. 08/15/2046 ...
3137F3-CH-2 ..... .. 1.F FE ..|... .. 854,508 |...95.7980 |... ..858,802 |.. ...854,655 0. 803 [0 0 [ 4.617 ...05/19/2020 ... |....03/15/2048 ...
3137F6-6L-6 ..... .. 1.F FE ..|... .. 723,007 |...91.5930 |... ..714,853 |.. 721,481 O e (2,740) |0 o0 e 1.000 ....10/28/2020 ...|....12/15/2040 ...
3137F6-6V-4 ..... FHLMC REMIC SERIES . .. 1.F FE ..|... ,335,861|...91.6310 |... 1,320,184 |.. ,333,334 O foeeeeen (5,397 [0 [0 1.000 ...11/06/2020 ...|....05/15/2041 ...
3137F7-TN-5 ..... FHLMC ... .. 1.F FE ..|... ...90.6670 |... ..630,863 |.. 636,401 O e (2,513) |0 o0 e 1.000 ....11/25/2020 ...|....01/15/2046 ...
S137F7-YY-5 ..... FHLMC ... .. 1.F FE ..|... ...87.7790 |... .1,070,305 |.. ....1,080,588 0 | L (3.213) [0 0 e 1.000 ...11/24/2020 ...|....05/25/2047 ...
3137F8-NS-8 ..... FHLMC REMIC SERIES . .. 1.F FE ..|... ...75.2960 |... 502,181 |.... .. ...669,748 JLO N O (< 1[:) N ARt | B ISP | B AU 1.000 ....12/28/2020 ...|....11/25/2050 ...
3137F9-WP-2 ..... FHIMC ..ot .. 1.F FE .. .. 18.7180 |. 357,659 |eiiiiiiiiiiis 0 .259,446 |.. .0 .4.000 |.. ....02/03/2021 .. 02/25/2051 ...
3137FK-BB-1 ..... FHLMC REMIC SERIES . .. 1.F FE .. ...96.5750 |. ..582,430 |. ..603,083 .602,903 |.. .0 4717 .. ....05/19/2020 .. 12/15/2048
3137FQ-HG-1 ... FREDDIE MAC ....... .. 1.F FE .. ...90.6450 |. ..907,252 .0 .2.500 |.. ... 11/27/2019 .. 09/25/2048
3137FU-10-3 . FHLMC REMIC SERIES . .. 1.F FE .. ...16.8220 |. .0 .0 .4.500 ....01/14/2021 .. 07/25/2050
3137FU-5T-3 ..... FHLMC REMIC SERIES . .. 1.F FE .. ...18.3490 |. .0 .0 ......4.000 ....12/16/2020 .. 09/25/2050 ...
3137FY-YN-0 ..... FHLMC REMIC SERIES .... .. 1.F FE ..|... ...79.0510 |... .1,450,983 |.. 0 [ (3,188) |0 [0 e 1.000 ...04/22/2021 ...|....08/15/2044 ...
31383T-H-2 ..... FEDERAL NATL MG .. 1.F FE ..|... . 102.5090 |... L2197 . L R (1[0 N | RN | B SN 6.500 ....09/10/1999 ...|....09/01/2029 ...
3138501-X8-7 ..... FNVA PASS-THRU .. 1.F FE ..|... . 103.8320 |... ..331,484 |.. O e (2,720) |0 [0 e 7.000 ...10/12/2005 ...|....09/01/2032 ...
31389F-$4-5 ... FNVA PASS-THRU .. 1.F FE ..|... . 102.5090 |... ...90,497 |.. O i (22) 0 [0 6.500 ....01/25/2002 ...}|....02/01/2032 ...
3138A7-44-4 ..... FNVA PASS-THRU . .. 1.F FE ..|... ...99.2340 |... 1,037,697 |.. O e (7,887) |0 [0 e 4.500 ....11/14/2011 ...|....03/01/2041 ...
3138AB-23-6 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... ...99.2330 |... .1,678,689 |.. JLO U £ 102 DN N B RPN | ) AN 4.500 ....06/31/2011 ...|....04/01/2041 ...
3138AH-7B-6 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... . 101.3890 |... 214,993 |.... 222,629 JLO I O (/) ARt | B IUURPRRIN | B AU 5.000 ...07/2772011 ...|....07/01/2041 ...
3138AS-PL-0 ..... FEDERAL NATL MG FNVA ... .. 1.F FE ..|... ...96.1540 |... ..2,058,206 |.... ....2,216,231 JLO I R 7 (Y. I N | I RN | ) F 4.000 ....09/30/2011 ...|....09/01/2041 ...
3138E0-AE-9 ..... FEDERAL NATL MG FNVA .. 1.F FE .. ...95.8780 |. ..746,911 |. .813,823 |.. .0 ......4.000 |.. ....04/30/2012 .. 01/01/2042 ...
3138E2-VY-8 ..... FEDERAL NATL MG FNVA ... . 1.FFE ..|.. ...96.1540 |... 663,022 |.... ..689,538 |. .. 732,111 O o (10,731) |0 o0 4.000 ...09/28/2012 ... |....12/01/2041 ...
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3138E5-CL-0 ..... FNMA PASS-THRU  INT 15 Y iiiiiiiiiivieiieeeecenes oo e e | s 1FFE .. ...96.8120 |..........e..... 443,070 oonnnnnnnnnnn. 457,656 |oooiiiininnnniens 466,792 [.ooeevvvvnnnnnnn0 e (10,444) |0 o0 e 3.000 |...... 1.800 |MON ..o [ernnniiiinnnnnns 2,259 ....02/28/2013 ...|....01/01/2027 ...
3138ED-WV-9 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.6760 |... 02,992,165 [oiiiiiiiinnnn0 eeeeennt (20,865) [oeeeeeeeeeeen0 [0 e 3.500 |...... 2.810 [ MON ..... .... 16,800 |... ....05/31/2012 ...|....05/01/2042 ...
3138EN-LD-9 ..... FHICHC .. 1.F FE ..|... ...98.3560 |.................839,567 |.................853,503 |.................912,094 |0 [ (20,338) [0 o0 4.500 |...... 3.300 [MON ..... [oeeeeeenniinnnnns 6,367 |... ....06/12/2015 ...|....09/01/2044 ...
3138EP-20-5 ... FEDERAL NATL MG .. 1.F FE ..|... ...95.9040 |... reeeeneneeeen 1,895,670 [o.eiiinnnnn 1,976,386 |oeeenniiiiiennn0 [ (19,150) o0 [0 e 4.000 |...... 3.270 [MON ..... .. 12,535 |... ....01/31/2017 ...|....07/01/2045 ...
3138LS-KA-7 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.7380 |... 4,157,201 |oeeneennnnn 4,434,907 |ooiiinnnnn . 4,634,148 o0 o (45,778) vl o0 e 3.500 |...... 2.690 ....08/30/2012 ...|....05/01/2042 ...
3138LT-06-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...96.5430 |... 621,998 [..ooeeeeeniieeenn0 e (9,255) [0 o0 e 3.000 |...... 1.740 ...09/28/2012 ...|....06/01/2027 ...
3138M7-YZ-2 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.6890 |... .. T80T [0 e (36,811) [0 [0 3.500 |...... 2.590 ....01/14/2013 ...|....12/01/2042 ...
3138NX-52-6 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... .. 2,038,007 |...96.0280 |... 1,935,200 |.. ....2,017,419 0 [ (13,018) |0 e l0 e 4.000 |...... 3.230 ....07/30/2014 ...|....02/01/2043 ...
3138WE-MM-8 ..... FEDERAL NATL MG .. .. 1.F FE .. 1,296,067 |...93.8670 |. . 1,249,598 1,277,668 |.. .0 .2.500 |......1.680 ....09/29/2016 ..
3138WK-KB-0 ..... FEDERAL NATL MG .. .. 1.F FE .. ...92.9130 |. . 3,034,550 2,981,159 |.. .0 .3.000 |......3.320 ....04/26/2018 ..
3138WK-22-4 ..... FNMA PASSTHRU AS9760 . .. 1.F FE .. ...98.3260 |. ..335,338 364,725 |.. .0 ......4.500 |......3.080 ....08/12/2021 .. .
313810-05-4 ... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... ...91.1320 |... . .2,894,022 |.. ....2,869,424 O e 2,848 |0 [0 e 3.000 |...... 3.100 ...06/19/2013 ...|....05/01/2043 ...
3138WV-S7-7 ..... FNMA PASS-THRU  INT 15 Y .. 1.F FE ..|... ...95.8670 |... 1,108,699 |.... .1,156,489 |.. ... 1,172,081 O [ (8,644) |0 [0 3.000 |...... 2.330 ....06/20/2013 ...|....06/01/2028 ...
3138XP-0X-4 ..... FEDERAL NATL MG .. 1.F FE ..|... ...98.3370 |... 1,372,790 |.... .1,39,004 |.. .... 1,495,845 0 [ (833,985) |0 o0 e 4.500 |...... 3.240 ....09/30/2015 ...|....02/01/2044 ...
3138XP-VH-3 ..... FNVA PASS-THRU  INT 15 Y . .. 1.F FE ..|... ...98.2200 |... ..391,538 |.. O e (8174) |0 eil0 e 3.500 |...... 2.260 ....05/30/2014 ...}|....05/01/2029 ...
3138Y4-SJ-9 ..... FNMA PASSTHRU AX3220 .. 1.F FE ..|... ...96.4430 |... .1,303,987 |.. 0 [ (21,262) |0 o0 e 3.500 |...... 2.390 ....09/30/2014 ...|....10/01/2029 ...
3138Y6-F3-3 ..... FNMA PASSTHRU AX4685 .. 1.F FE ..|... ...96.2000 |... ..407,734 .. O 228 o0 [0 4.000 |...... 3.160 ....10/31/2014 ...|....11/01/2044 ...
3138YE-JM-0 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.8640 |... 01,499,254 |.. ....1,517,282 0 e (9,389) |0 o0 e 2.500 |...... 2.030 ...05/29/2015 ...|....06/01/2030 ...
3138YJ-73-3 ..... FNVA PASSTHRU AY5261 ... .. 1.F FE ..|... ...92.2420 |... 289,372 |.... ....325,784 0 | 2 (6,922) [0 |0 e 3.500 |...... 2.840 ....04/30/2015 ...|....04/01/2045 ...
3138YJ-2J-8 ..... FNVMA PASSTHRU AY5244 . .. 1.F FE .. ...93.1410 |. ..791,378 |. .883,019 |.. .0 ... 386 |. .3.500 |......2.830 ....03/30/2015 .. 03/01/2045
3138YJ-2X-7 ... FNMA PASSTHRU AY5257 ... .. 1.F FE .. ...93.1210 |. ..643,694 |. s 717,849 |.. .0 (5,474) |. .3.500 |......2.840 ....04/30/2015 .. 04/01/2045
3138YK-WE-Q ..... FHICHC .. 1.F FE .. ...93.4310 |. ..2,806,558 |. 3,003,862 . 3,089,564 |.. .0 ..(11,435) | .3.500 |......3.000 ....06/19/2015 .. 05/01/2045
3138YU-UG-4 . FEDERAL NATL MG .. 1.F FE .. ...95.9030 |. .. 1,697,144 |. 1,859,434 |.. .0 .. (40,538) |. .4.000 |......3.140 ....08/04/2015 .. 07/01/2045 ...
3138YU-UU-3 . FEDERAL NATL MG .. 1.F FE .. ...95.9030 |. .. 1,476,034 |. 1,623,624 |.. .0 (9,947) | ......4.000 |......3.080 ...09/30/2015 .. 10/01/2045 ...
3138YW-LC-9 ..... FEDERAL NATL MG .. 1.F FE ..|... 1,089,630 |...95.9030 |... 983,959 |.... ....1,077,5382 O 861 o0 [0 4.000 |...... 3.150 ...07/30/2015 ...|....07/01/2045 ...
31390F-4E-6 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... ..42,233(...99.7110 |... JLO I U & () AUt | B APPSR | B AU 7.000 |...... 6.280 ....05/31/2002 ...|....05/01/2032 ...
31390J-3P-4 ... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... ..22,330 |...99.7760 |... LU R (1 DN PO | N RPN | ) AN 7.500 |...... 5.910 ....02/11/2008 ...|....07/01/2032 ...
313910-0P-0 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... .. 186,660 |. 101.7170 |... O [ (451 |0 o0 6.000 |...... 5.410 ....11/20/2002 ...|....11/01/2032 ...
313%61-3U-8 ..... FEDERAL NATL MG .. 1.F FE ..|... 2,879,067 |...97.5380 |... O 2,985 o0 [0 4.286 |...... 4.420 ....01/16/2019 ...|....08/25/2037 ...
31397V-E3-7 ..... FNVA STRIP SVBS 424 .. 1.F FE ..|... .. 139,587 |...19.7750 |... 0 feeeennn 59,201 el o0 e 3.500 |...... 4.600 ...02/10/2021 ...|....02/01/2048 ...
31402E-R7-5 . FNVA PASS-THRU NG 30 Y . .. 1.F FE .. . 98,473 |. 102.2050 |. .0 .5.000 |......4.760 ....06/30/2003 .. 08/01/2033 ...
31402G-R4-7 . FNVA PASS-THRU NG 30 Y . .. 1.F FE .. 167,453 |. 100.8390 |. .0 .5.000 |......4.760 ....08/13/2003 .. 07/01/2033
31402L-QU-9 . FNVA PASS-THRU NG 30 Y ... .. 1.F FE .. . 102.2040 |. .0 .5.000 |......4.760 ....08/13/2003 .. 08/01/2033
31403F-PK-4 . FEDERAL NATL MG .. 1.F FE .. . 102.9120 |. .0 .6.500 |......5.360 ...02/10/2004 .. 10/01/2033
31403J-116-9 . FEDERAL NATL MG .. 1.F FE .. . 100.3850 |. . A .0 ......5.500 |......5.040 ....01/09/2004 .. 12/01/2033 ...
31404\-L4-8 ..... FEDERAL NATL MG FNVA ... .. 1.F FE ..|... . 102.3840 |... 333,1% |.... ....330,054 O e (1,497) |0 o0 e 5.500 |...... 4.980 ...03/31/2004 ...|....03/01/2034 ...
31405R-AN-8 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... . 103.5210 |... 374,577 |.... ....365,461 LU PR ( < 411D N AU | N RPN | ) AN 5.500 |...... 5.110 ....10/20/2004 ...|....10/01/2034 ...
31405R-AN-6 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... . 100.4640 |... 248,870 |.... ...250,201 JLO I O (: (4 ) i FOURRRRRt | B APPSR | ) AU 5.500 |...... 5.110 ...10/20/2004 ...|....10/01/2034 ...
31406B-F2-1 ..... FEDERAL NATL MTG ASSN .. 1.F FE ..|... . 101.1370 |... ...62,879 |.... O e (124) |0 [0 e 5.500 |...... 5.160 ....09/01/2006 ...|....01/01/2035 ...
31406C-TB-4 ..... FNVA PASS-THRU  LNG 30 Y .. 1.F FE ..|... . 101.1540 |... ..328,301 |.... O e (1,437 |0 o0 e 5.500 |...... 5.130 ....01/11/2005 ...|....12/01/2034 ...
31406E-ML-5 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... . 100.9270 |... ..285,372 |.... O e (834) |0 [0 5.500 |...... 5.140 ...01/11/2005 ...|....01/01/2035 ...
31406E-25-6 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... ...99.8700 |... ...80,313 |.... O 211 0 [0 e 5.000 |...... 5.220 ....03/09/2005 ...|....03/01/2035 ...
31406K-LR-9 ..... FNVA s .. 1.F FE ..|... . 102.0600 |... 344,263 |.... ....340,370 O e (438) |0 feil0 e 5.500 |...... 5.140 ...01/27/2005 ...|....01/01/2035 ...
31406L-JC-3 ..... FED NATL MTG ASSN #813059 .. 1.F FE .. . 100.5660 |. ..100,134 |. ..97,463 |.. .0 ......5.500 |......6.000 ....04/10/2006 .. 03/01/2035 ...
31406M-LG-9 ..... FNMA PASS-THRU NG 30 Y ... . 1.FFE ..|.. . 101.3790 |... 381,928 |.... ..376,731 |. .. 377,808 O e (262) |0 o0 5.500 |...... 5.310 ...03/09/2005 ... |[....01/01/2035 ...
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31407B-Hi-4 ..... FNMA PASS-THRU  LNG 30 Y ..oovvvvvieeiiciiiiieeeecenes oo e e | s 1FFE .. . 100.3400 (O R RPN | N AU | B RN 5.500 |...... 5.990 ....04/10/2006 ...|....06/01/2035 ...
31407L-MV-6 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... . 100.3840 |... O i n 90 0 o0 e 5.500 |...... 5.590 ....12/30/2005 ...|....06/01/2035 ...
314078-A2-8 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... . 102.2080 |... O v 1164 0 [0 5.000 |...... 5.780 ....03/30/2006 ...|....08/01/2035 ...
31408H-KX-2 ..... FEDERAL NATL MG .. 1.F FE ..|... . 103.5820 |... O 2,275 |0 o0 e 5.500 |...... 6.120 ....05/17/2006 ...|....02/01/2036 ...
31409F-E6-1 ..... FNMA PASS-THRU  LNG 30 Y .. 1.F FE ..|... . 100.5300 |... O o192 |0 [0 e 5.500 |...... 5.580 ....02/28/2007 ...|....03/01/2036 ...
31409T-RE-0 ..... FEDERAL NATL MG .. 1.F FE ..|... . 100.5480 |... 222,793 O [ 1,443 |0 [0 e 5.500 |...... 6.010 ...05/05/2006 ...|....04/01/2036 ...
3140E5-3K-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.2240 |... ....2,764,261 JLO U (< 7/ |-V AR | I RPN | ) AN 3.500 |...... 2.930 ....11/12/2015 ...|....10/01/2045 ...
3140E8-V6-2 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.0690 |... ....2,078,063 0 feeeennn (24,089) |eeeeeeeeeeen0 [0 e 3.500 |...... 2.860 ....04/27/2016 ...|....11/01/2045 ...
3140EB-MN-8 ..... FEDERAL NATL MG .. 1.F FE .. ...92.9340 |. .1,201,391 |.. .0 .3.500 |......2.730 ....07/28/2016 .. 04/01/2046
3140EU-TK-5 ..... FEDERAL NATL MG .. 1.F FE .. ...93.0680 |. 4,542,432 |.. .0 .3.500 |......2.830 ....02/29/2016 .. 01/01/2046
3140EW-7A-7 ..... FEDERAL NATL MG .. 1.F FE .. ...89.8650 |. A .2,940,887 |.. .0 ......3.000 |......2.660 ....03/31/2016 .. 03/01/2046 ...
3140EY-XJ-5 ..... FEDERAL NATL MG .. 1.F FE ..|... ...95.7560 |... 1,152,543 |.... . .... 1,240,233 0 [ (16,841) |0 [0 e 3.000 |...... 1.970 ...06/30/2016 ...|....04/01/2031 ...
3140F0-BP-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...97.8610 |... 324,178 |.... ..331,263 |.. 353,913 LU -2 N N | N RPN | ) A 4.500 |...... 3.350 ....11/30/2016 ...|....07/01/2046 ...
3140F3-6F-0 ..... FEDERAL NATL MG .. 1.F FE ..|... ...89.7090 |... ..2,077,234 |.... . 2,315,506 |.. .... 2,360,263 O e (7,879) |0 o0 e 3.000 |...... 2.680 ....05/27/2016 ...|....06/01/2046 ...
3140F5-NN-9 ... FEDERAL NATL MG .. .. 1.F FE ..|... ...90.1000 |... 2,730,623 |.... .3,030,643 |.. .... 3,004,578 LU U T VI N | N RPN | ) A 3.000 |...... 3.100 ....03/30/2017 ...|....07/01/2046 ...
3140F8-JK-4 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...89.4610 |... 7,992,901 |.... ....9,156,568 0 [ (30,579) |0 o0 e 3.000 |...... 2.600 ....10/27/2016 ...|....10/01/2046 ...
3140FA-5J-7 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...97.6440 |... 1,219,189 |[.... ... 1,327,349 O e (9914) |0 [0 e 4.500 |...... 3.440 ....09/21/2017 ...|....06/01/2047 ...
3140FB-EK-2 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...95.9030 |... 1,276,965 |.... ....1,382,697 0 [ (1,857) |0 [0 e 4.000 |...... 3.350 ...12/21/2016 ...|....08/01/2046 ...
3140FK-BZ-2 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...93.6170 |... 2,046,761 |.... ....2,195,630 O e (4,328) |0 [0 e 2.500 |...... 2.320 ....11/29/2016 ...|....11/01/2031 ...
3140FK-JB-7 ..... FEDERAL NATL MG .. .. 1.F FE .. ...89.4920 |. .. 1,766,253 |. 01,944,935 |.. .0 .3.000 |......3.190 ....12/21/2016 .. 10/01/2046
3140FL-N5-3 ..... [FEDERAL NATL MG .. .. 1.F FE .. ...89.5450 |. .. 1,648,229 |. .1,827,741 |.. .0 .3.000 |......3.070 ....02/13/2017 .. 11/01/2046
3140FM-BD-7 ..... [FNMA PASSTHRU BE1835 . .. 1.F FE .. ...92.9130 |. .. 3,479,662 |. 3,611,145 |.. .0 .3.000 |......3.720 ....10/05/2018 .. 11/25/2036
3140FM-R9-9 ..... [FEDERAL NATL MG .. .. 1.F FE .. ...89.6170 |. .. 3,311,462 |. . 3,660,425 |.. .0 .3.000 |......3.110 ...01/31/2017 .. 01/01/2047 ...
3140FN-3X-0 ..... [FNMA PASSTHRU BE3513 . .. 1.F FE .. ...92.7470 |. . 110,726 17,243 .. .0 ......3.500 |......2.570 ....08/04/2020 .. 07/25/2047 ...
3140FP-2K-4 ..... FEDERAL NATL MG .. 1.F FE ..|... ...89.4930 |... .2,382,937 |.. 2,292,579 O 16,074 |0 [0 3.000 |...... 3.550 ....06/15/2018 ...|....01/01/2047 ...
3140FP-C9-8 ..... FNMA PASSTHRU BE3695 . .. 1.F FE ..|... ...92.8230 |... . 1,054,869 |.. 1,116,159 0 [ (12,839) |0 o0 e 3.500 |...... 2.580 ....11/17/2021 ...|....06/25/2047 ...
3140FS-C4-3 ..... FEDERAL NATL MG .. 1.F FE ..|... ...92.7880 |... 1,213,982 |.. 1,241,407 JLO PR (11 711D N AU | N RPN | ) AN 3.500 |...... 3.110 ....04/27/2017 ...|....04/01/2047 ...
3140FS-CJ-0 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...95.6760 |... 1,144,775 |.. 1,196,328 JLO N O (- 151:) N ARt | B AUUUPRPRRIN | ) AU 4.000 |...... 3.250 ....06/29/2017 ...|....02/01/2047 ...
3140FS-CU-5 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...92.9020 |... 1,301,112 |.... 1,439,516 O 2,222 o0 [0 3.500 |...... 3.030 ....06/31/2017 ...|....03/01/2047 ...
3140FS-DB-6 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...92.9330 |... 1,317,835 |.... . 1,457,686 O e (2,221 |0 o0 e 3.500 |...... 3.030 ...05/31/2017 ...|....05/01/2047 ...
3140FS-MH-3 ..... FEDERAL NATL MG .. .. 1.F FE .. ...95.5150 |. ..2,307,458 |. .2,415,787 .2,521,261 |.. .0 .4.000 |......3.280 ....11/13/2017 .. 08/01/2047 ...
3140FV-UY-0 ..... FNMA PASSTHRU BE9598 . .. 1.F FE .. ...95.6240 |. ..431,733 |. ..451,488 484,175 |.. .0 .4.000 |......2.860 ....08/02/2021 .. 05/25/2047 ...
3140GN-25-5 ..... FNMA PASSTHRU BHO763 . .. 1.F FE .. ...88.6210 |. .. 2,159,959 |. . 2,437,288 . 2,462,014 |.. .0 .3.000 |......2.830 ....12/12/2019 .. 10/25/2049 ...
3140GR-XK-5 ..... FEDERAL NATL MG .. .. 1.F FE .. ...95.2570 |. .. 3,951,822 |. . 4,148,546 . 4,233,158 |.. .0 .3.000 |......2.350 ...08/08/2017 .. 07/01/2032
3140GW-52-2 ..... FNMA PASSTHRU BHB063 . .. 1.F FE .. ...92.8820 |. ..228,616 241,774 .. .0 ......3.500 |......2.590 ....06/03/2021 .. 08/25/2047 ...
3140GW-P5-6 ..... FEDERAL NATL MG .. 1.F FE ..|... ...89.1510 |... . . 2,399,556 |.. .... 2,406,237 JLO N O (c1c1c) N FORRRPRRRY | B IEUPRRPRRIN | ) AU 3.000 |...... 2.920 ...09/27/2017 ...|....09/01/2047 ...
3140H5-T3-5 ..... FEDERAL NATL MG .. 1.F FE ..|... ...98.1970 |... 1,113,562 |.... 1,133,989 |.. ....1,170,238 JLU R (-7 & V0N PO | I RPN | ) AN 4.500 |...... 3.880 ....07/26/2018 ...|....06/01/2048 ...
3140H5-TW-1 ..... FEDERAL NATL MG .. 1.F FE ..|... ...97.5370 |... 1,506,144 |.... . 1,544,169 |.. .... 1,596,547 0 [ (25,914) |0 [0 e 4.500 |...... 3.850 ....08/17/2018 ...|....06/01/2048 ...
3140H5-UF-6 ..... FEDERAL NATL MG .. 1.F FE ..|... ...99.8110 |... ..533,672 |.. O e (23) 0 [0 e 5.000 |...... 4.030 ....08/16/2018 ...|....07/01/2048 ...
3140HB-LY-2 ..... FEDERAL NATL MG .. 1.F FE ..|... ...97.7550 |... .2,037,211 |.. 0 [ (13,887) |0 [0 e 4.500 |...... 3.870 ....05/15/2018 ...|....03/01/2048 ...
3140HB-M0-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...95.19%60 |... ..796,908 |.. JLO I R (< 13 DN PO | I RPN | B A 4.000 |...... 3.690 ....04/30/2018 ...|....04/01/2048 ...
3140HD-HV-9 ..... FEDERAL NATL MG .. 1.F FE ..|... ...95.4680 |... . 3,274,109 |.. ... 3,303,951 0 [ (12,582) |0 o0 e 4.000 |...... 3.800 ...09/28/2018 ...|....05/01/2048 ...
3140HD-J7-0 ..... FEDERAL NATL MG .. 1.F FE ..|... ...95.9160 |... .3,233,042 |.. ... 3,292,570 JLOI O 72 T ) N | I RPN | ) A 4.000 |...... 3.660 ...02/27/2019 ...|....10/01/2048 ...
3140HD-PD-0 ..... [FNMA PASSTHRU BKO0419 . .. 1.F FE .. ...88.5030 |. ..293,964 .306,044 |.. .0 ......3.000 |......2.410 ....06/17/2021 .. 11/25/2049 ...
3140HE-HR-6 ... FEDERAL NATL MG ..eevveniiiiiiniiniiiiiiiiiniiiciiiiis . 1.FFE ..|.. ...95.7010 |... ..549,020 |. ....560,959 O e (6,778) |0 o0 4.000 |...... 3.600 ...03/28/2018 ...|....03/01/2048 ...
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3140HE-HZ-8 ..... FEDERAL NATL MG ...evvviiviinnnniiiiinineevveeiieeeees [ ven e | s CAFFE e 1,043,182 1...95.4690 |........ooeeeenn 971,329 [oeennnnnnnn 1,017,428 |..coovvnennnns 1,039,076 |..covvvnnnnnns [V IO (1,527) [eeeeeiiiinnnn0 il e 4.000 |...... 3.610 ....03/28/2018 ...|....04/01/2048 ...
3140HE-09-6 ..... FEDERAL NATL MG .. 1.F FE ..|... ...97.5800 |... ..456,554 |.. ....471,163 0 [ (15,285) |0 o0 e 4.500 |...... 3.880 ...07/26/2018 ...|....06/01/2048 ...
3140HF-T9-0 ..... FNMA PASSTHRU BK2375 .. 1.F FE ..|... ...94.6610 |... .. 242,556 |.. ....269,668 0 | 2 (6,322) [0 0 e 4.000 |...... 2.890 ....09/16/2020 ...|....04/25/2050 ...
3140HK-2B-7 ..... FEDERAL NATL MG .. 1.F FE ..|... ...98.0230 |... 1,202,167 |.. ... 1,243,643 JLO I U (V38T ) N ARt | B ISR | ) IO 4.500 |...... 3.840 ...08/24/2018 ...|....07/01/2048 ...
3140H.-3C-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...99.8800 |... O e (898) |0 o0 e 5.000 |...... 4.130 ....03/01/2019 ...|....06/01/2048 ...
3140HL-BA-3 ..... FEDERAL NATL MG .. 1.F FE ..|... ...97.3680 |... 211,962 O [ d72 0 0 e 4.500 |...... 3.840 ....08/17/2018 ...|....06/01/2048 ...
3140HN-5C-2 ..... FEDERAL NATL MG .. 1.F FE ..|... . 100.2390 |... ... 1,027,554 O e (15,101) vl o0 e 5.000 |...... 4.220 ...11/20/2018 ...|....08/01/2048 ...
3140HN-UK-6 ..... FNMA PASSTHRU BK8685 ... .. 1.F FE ..|... ...95.4680 |... O [ () |0 [0 e 4.000 |...... 2.910 ....06/17/2021 ...|....07/25/2048 ...
3140J6-GR-2 . FNMA PASSTHRU BM2007 . .. 1.F FE .. ...95.4690 |. .. 1,993,680 |. .2,088,29% . 2,229,623 |.. .0 .4.000 |......2.900 ...12/0172021 .. 09/25/2048
3140J7-23-2 . FNVMA PASSTHRU BM3461 . .. 1.F FE .. ...95.1720 |. ..118,834 |. .. 124,862 .134,253 |.. .0 .4.000 |......2.780 ....06/10/2021 .. 01/25/2048
3140J8-B4-4 ..... [FNMA PASSTHRU BM3658 ... .. 1.F FE .. ...90.3600 |. ..304,258 322,861 |.. .0 ......3.000 |......2.080 ....08/04/2020 .. 03/25/2046 ...
3140JG-WF-8 ..... FEDERAL NATL MG FNVA .. 1.F FE ..|... . 100.3000 |... . .1,233,604 |.. ....1,286,192 0 [ (26,301) |veeeeeeeeeen0 [0 e 5.000 |...... 4.160 ...09/27/2018 ...|....09/01/2048 ...
3140JJ-NIi-5 ... FEDERAL NATL MG .. .. 1.F FE ..|... ...97.8830 |... 1,372,800 |.... . 1,402,489 |.. ... 1,440,3% O [ (15,454) |0 0 e 4.500 |...... 3.970 ....12/17/2018 ...|....12/01/2048 ...
3140JJ-P8-6 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...95.1860 |... 1,322,431 |.... .1,389,309 |.. ... 1,412,262 0 e (4,190) |0 o0 e 4.000 |...... 3.690 ....01/30/2019 ...|....02/01/2049 ...
31404J-PT-0 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...97.6130 |... 1,438,316 |.... 1,473,477 |.. B IR V17 R R R ¢ 1 (1) ARt I RPN | ) RN 4.500 |...... 3.770 ....03/28/2019 ...|....01/01/2049 ...
3140K-N9-3 ... FEDERAL NATL MG .. .. 1.F FE ..|... ...95.4120 |... 2,614,959 |.... .2,740,675 |.. ....2,831,468 0 [ (20,377) |0 [0 e 4.000 |...... 3.430 ....07/26/2019 ...|....04/01/2049 ...
3140JL-4M-3 ... FEDERAL NATL MG .. 1.F FE ..|... ...97.5190 |... ..1,793,708 |.... 1,839,341 |.. .... 1,900,692 JLO R (T 1) N N | N RPN | ) AN 4.500 |...... 3.860 ....02/08/2019 ...|....12/01/2048 ...
314003110 ..... FNMA PASSTHRU BN5312 . .. 1.F FE ..|... ...99.4700 |... 440,974 |.... 485,902 0 [ (1,200) Joveeeeeeeen0 o0 e 5.000 |...... 3.280 ...08/12/2021 ...|....03/25/2049 ...
31400M-D6-6 ..... FNMA PASSTHRU BN4624 ... .. 1.F FE ..|... ...88.6470 |... 2,743,771 |.... s .... 3,134,017 O o (2,14 |0 [0 e 3.000 |...... 2.790 ....11/15/2019 ...|....10/25/2049 ...
3140JM-DE-9 ..... FNMA PASSTHRU BN4600 . .. 1.F FE .. ...91.9090 |. ..1,166,473 |. 1,269, 157 . 1,306,051 |.. .0 .3.500 |......3.040 ....01/28/2020 .. 09/25/2049
31400M-DX-7 ..... FNMA PASSTHRU BN4617 . .. 1.F FE .. ...88.5740 |. .. 1,868,230 |. . 2,109,209 .2,135,695 |.. .0 .3.000 |......2.790 ...11/15/2019 .. 09/25/2049
3140N-1IC-0 ... FNVMA PASSTHRU BNG042 . .. 1.F FE .. L..97.5680 |eeieiiiieeeiinns 307 |oveeeeeeeenee e L A 340 |.. .0 .4.500 |......3.140 ....06/10/2021 .. 04/25/2049
3140P-EF-8 ..... FEDERAL NATL MG .. .. 1.F FE .. ...99.8830 |. .. 2,136,594 |. .2,139,080 L2,282,747 |.. .0 .5.000 |......4.110 ....04/29/2019 .. 02/01/2049 ...
3140JV-PZ-9 ..... [FEDERAL NATL MG .. 1.F FE .. ...89.1960 |. .. 5,952,682 |. .6,673,692 .6,760,456 |.. .0 ......3.000 |......2.790 ...09/26/2019 .. 08/01/2049 ...
3140J0-QW-3 ..... FEDERAL NATL MG .. 1.F FE ..|... ...99.6330 |... ...89,618 |.. LU R (1o ¢ N N | I RN | ) AN 5.000 |...... 3.380 ....09/23/2020 ...|....10/01/2049 ...
3140JX-AC-2 ..... FNVMA PASSTHRU B02702 ... .. 1.F FE ..|... ...94.9480 |... .3,352,715 |.. 0 feeeeenn(60,625) |oveeeeeeeeen0 [0 e 4.000 |...... 3.410 ...11/20/2019 ...|....07/25/2049 ...
3140K2-RU-0 ..... FNMA PASSTHRU B06798 ... .. 1.F FE ..|... ...88.6640 |... ..200,435 |.. O e (1,928) |0 e l0 e 3.000 |...... 2.330 ...07/16/2021 ...|....10/25/2049 ...
3140K3-K3-5 ..... FNVMA PASSTHRU B07513 ... .. 1.F FE ..|... ...94.3760 |... .. O e (2) |0 o0 e 4.000 |...... 2.940 ....12/07/2021 ...|....01/25/2050 ...
3140K4-4N-7 ... FNMA PASSTHRU B08928 ... .. 1.F FE ..|... ...93.9480 |... . .2,830,584 |.. 2,892,877 JLO U (778112 DN AR | RPN | B F 3.000 |...... 2.440 ....03/18/2020 ...|....01/25/2035 ...
3140K4-56-1 ..... FNMA PASSTHRU B0B946 ... .. 1.F FE ..|... ...88.9060 |... 1,196,419 |.... 1,345,697 |.. 1,396,749 .0 (11,887) |oeeeeeieeeeenn0 [0 s 3.000 |...... 2.460 ...12/20/2021 ...|....01/25/2050 ...
3140K4-5H-9 . FNVA PASSTHRU B0B947 . .. 1.F FE .. .. 88.7600 |. .. 2,236,358 |. . 2,519,550 .2,595,008 |.. .0 .. (22,238) | .3.000 |......2.560 ...01/06/2022 .. 01/25/2050 ...
3140K8-C0-2 . FNMA PASSTHRU BP0978 . .. 1.F FE .. ...92.8190 |. ..213,705 |. ..230,238 .243,931 |.. .0 ..(12,319) | .3.500 |......2.640 ....08/06/2020 .. 05/25/2050
3140KB-4C-5 ..... [FNMA PASSTHRU BP4418 . .. 1.F FE .. ...94.6810 |. ..390,855 |. .438,698 |.. .0 .. (8,405) [. .4.000 |......3.030 ....06/24/2020 .. 05/25/2050
3140KB-HG-2 ..... FNMA PASSTHRU BP3830 . .. 1.F FE .. ...97.6450 |. ..494,902 |. .544,008 |.. .0 .4.500 |......3.220 ....06/24/2020 .. 03/25/2050
3140KB-K9-4 ..... FNMA PASSTHRU BP3919 . .. 1.F FE .. ...85.3180 |. ..6,279,501 |. . 7,575,952 |.. .0 ......2.500 |......2.100 . ....03/26/2020 .. 04/25/2050 ...
3140KC-5H-1 ..... FNVMA PASSTHRU BP5347 ... .. 1.F FE ..|... ...85.3600 |....cceuunnnns 6,312,002 |.... ... 7,624,290 0 [ (20,455) |eeeeeeeen0 [0 e 2.500 |...... 2.080 |MON ..... .. 184,863 |....05/28/2020 ... |....05/25/2050 ...
3140KE-H6-8 ..... FNVMA PASSTHRU BP6552 . .. 1.F FE ..|... 1,658,470 |...99.5080 [........ceenen 1,490,765 |.... ... 1,635,542 LU O (171 )N N | N RPN | ) AN 5.000 |...... 3.080 |MON ..... . 74,906 |....09/11/2020 ...|....08/25/2050 ...
3140KH-TB-7 ..... FNMA PASSTHRU BP9545 .. .. 1.F FE ..|... ...1,700,952 |...89.7750 |....eennnnennn 1,479,859 |.... .... 1,699,559 0 [ (8,564) |0 [0 e 3.000 |...... 2.550 [MON ..... . 41,210 |....01/06/2022 ...|....07/25/2050 ...
3140KP-03-0 ..... FNMA PASSTHRU BQ4073 ... .. 1.F FE ..|... ...81.8470 |... ....20,703,274 |.... JLO O (Y )N N | N RPN | B A 2.000 |...... 1.550 ...11/30/2020 ...|....12/25/2050 ...
3140KX-CS-3 ..... FNMA PASSTHRU BR00SO .... .. 1.F FE ..|... ...91.4090 |... JLO N N - ) AP | B ISP | B AT 3.500 |...... 2.700 ....06/03/2021 ...|....12/25/2050 ...
3140L1-K-2 ..... FNMA PASSTHRU BR2965 ... .. 1.F FE ..|... ...91.2450 |... . JLO R (- 151V )N N | N RPN | ) AN 3.500 |...... 2.640 ...06/08/2021 ...|....05/25/2051 ...
3140L6-ML-5 ..... FNMA PASSTHRU BR7562 ... .. 1.F FE ..|... ... 77.3450 |... ....514,204 0 [ B3 |0 0 e 1.500 |...... 3.560 ....06/31/2022 ...|....08/25/2051 ...
3140LS-XX-9 ..... FNMA PASSTHRU BT4293 .... .. 1.F FE ..|... ...85.0450 |... ... 7,320,079 JLOJ R ( (1N 0ic:c N N N RPN | B AN 2.500 |...... 2.010 ....07/30/2021 ...|....08/25/2051 ...
3140LT-DB-7 ..... FNVMA PASSTHRU BT4597 . .. 1.F FE .. .. 88.6670 |. ..612,929 .645,285 |.. .0 ......3.000 |......2.300 ....07/07/2021 .. 07/25/2051 ...
3140M1-RW-6 ..... FNMA PASSTHRU BU05Q0 ... . 1.FFE ..|.. .. 88.0010 |... ..500,557 |. ....520,320 O o (8,598) |0 o0 3.000 |...... 2.470 ...12/06/2021 ...|....10/25/2051 ...
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3140M2-CY-6 ..... FNMA PASSTHRU BUO9BE ........ccvvvnnvvvivrnnnnneeecnnnnns foen ven e | s CAFFE e 1,400,000 |...85.5330 [...eoevrennnn 1,167,636 |....ccvvennnns 1,365,126 |...covvnennnns 1,397,928 [.oeeiiennnnnnnd (O O (20 1) 1 AN | N AR (B RN 2.500 |...... 2.180 ... 11/17/2021 ...|....11/25/2051 ...
3140M2-ZF-2 ..... FNVMA PASSTHRU BU1641 ... .. 1.F FE ..|... .. 954,542 1...91.3140 |... ..816,523 |.... ..89%4,184 |.. ....950,393 O [ (15,847) |0 o0 e 3.500 |...... 2.640 ...11/10/2021 ...|....10/25/2051 ...
3140M3-42-0 ..... FNMA PASSTHRU BU2639 .... .. 1.F FE ..|... .. 293,713 ]...88.8720 |... 259,206 |.... ....293,594 O e (284) |0 [0 e 3.000 |...... 2.880 ....02/14/2022 ...|....02/25/2052 ...
3140M3-DT-4 ..... FNMA PASSTHRU BU1913 ... .. 1.F FE ..|... .. 926,777 |...94.0890 |... 801,259 |.... ....920,8% 0 [ (16,879) |oveeeeeeeen0 [0 e 4.000 |...... 2.820 ....10/18/2021 ...|....10/25/2051 ...
3140M5-H5-7 ..... FNMA PASSTHRU BU385T ... .. 1.F FE ..|... .. 707,893 |...91.1540 |... 603,417 |.... ....104,714 LU U (18- () N FOUR | N RPN | ) AN 3.500 |...... 2.610 ....10/21/2021 ...|....10/25/2051 ...
3140M8-HO-5 ... FNMA PASSTHRU BUB538 ... .. 1.F FE ..|... .. 835,291 ]...93.9980 |... 726,368 |.... ....830,505 0 e (5,525) |0 o0 e 4.000 |...... 2.910 ...11/05/2021 ...|....11/25/2051 ...
3140M8-KW-8 ..... FNMA PASSTHRU BUB60S ... .. 1.F FE ..|... ...94.0060 |... 679,432 |.... ... 772,342 LU R 3 ctc 2 N | N RN | ) A 4.000 |...... 2.990 ... 11/22/2021 ... |....11/25/2051 ...
3140MA-WB-6 ..... FNVMA PASSTHRU BUB741 ... .. 1.F FE ..|... ...98.6780 |... 721,128 |.... ....740,133 JLO I O (11D N ARt | B FEUUPRRRRIN | B AT 5.000 |...... 4.680 ...06/21/2022 ...|....06/25/2052 ...
3140MA-WZ-3 ..... FNVMA PASSTHRU BUB763 . .. 1.F FE .. .. 88.1160 |. .463,5% |.. .0 .3.000 |......3.670 ....04/19/2022 .. 04/25/2052
3140MD-S7-4 ..... [FNMA PASSTHRU BV0541 . .. 1.F FE .. ...91.0680 |. .195,487 |.. .0 .3.500 |......3.130 ....02/15/2022 .. 02/25/2052
3140MN-VF-0 ..... [FNMA PASSTHRU BV8713 . .. 1.F FE .. s ...91.0740 |. . 878,891 .850,324 |.. .0 ......3.500 |......3.910 ...05/06/2022 .. 04/25/2052 ...
3140MR-BQ-9 ..... FNMA PASSTHRU BIN0046 ... .. 1.F FE ..|... 1,018,605 |...99.0280 |... 1,050,277 |.. ....1,018,741 JLO N U -1:Y A AR | B APPSR | B AU 5.000 |...... 5.240 ....09/26/2022 ...|....07/25/2052 ...
3140MR-EK-9 ..... FNMA PASSTHRU BI0137 ... .. 1.F FE ..|... 242,798 |...91.0740 |... ..251,278 |.. .243,120 O 396 |0 [0 e 3.500 |...... 3.910 ....06/06/2022 ...]|....05/25/2052 ...
3140MS-N3-5 ... FNMA PASSTHRU BI1309 ... .. 1.F FE ..|... ...84.8610 |... JLO I N | [ AR | B ISR | B AU 2.500 |...... 4.110 ....11/08/2022 ...|....11/25/2052 ...
3140MS-TE-5 ..... FNVA PASSTHRU BI1448 ... .. 1.F FE ..|... ...98.6780 |... LU R 1515 N AU | I RPN | ) AN 5.000 |...... 4.410 ...06/08/2022 ...|....06/25/2052 ...
3140MX-GL-2 ..... FNMA PASSTHRU BIN5602 ... .. 1.F FE ..|... ...84.8940 |... JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.500 |...... 3.520 ....07/26/2022 ...|....05/25/2052 ...
3140N0-CB-9 ..... FNMA PASSTHRU BI7265 . .. 1.F FE ..|... . 101.5950 |... 17,119,547 ... .. 17,177,145 O e (99) 0 o0 6.000 |...... 5.780 ... 11/20/2022 ... |....11/25/2052 ...
314007-AB-3 ..... FEDERAL NATL MG .. 1.F FE ..|... ...95.7250 |..ccovnnnnnnns 4,921,266 |.... ....5,168,721 O e (9,159) |0 o0 e 3.500 |...... 3.330 ...06/28/2018 ...|....07/01/2037 ...
314007-E9-4 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...92.9120 |....ooennnnnns 1,868,792 |.... ....2,041,524 JLOJ R (A 11 N N | N RPN | ) A 3.000 |...... 2.660 ....09/27/2017 ...|....08/01/2037 ...
314007-PD-3 ..... |FEDERAL NATL MG .. .. 1.F FE .. ...93.6120 |. ..3,011,856 |. .3,236,141 |.. .0 .2.500 |......2.280 ....09/28/2017 .. 09/01/2032
314008-KB-0 ..... FEDERAL NATL MG .. .. 1.F FE .. ...92.8670 |. .. 2,492,379 |. .2,627,784 |.. .0 .3.500 |......3.780 ....11/27/2018 .. 02/01/2048
314008-VY-8 FNMA PASSTHRU CA1530 . .. 1.F FE .. ...92.7900 |. ..710,828 |. ... 808,360 |.. .0 .3.500 |......2.560 ....06/11/2020 .. 04/25/2043
31400A-52-9 . FEDERAL NATL MG .. .. 1.F FE .. ...92.9110 |. .. 2,457,800 |. .2,645,318 .2,683,712 |.. .0 .3.000 |......2.680 ....06/26/2019 .. 05/01/2038 ...
31400A-JA-9 ..... [FNMA PASSTHRU CA2956 . .. 1.F FE .. ...97.9910 |. ..316,658 342,725 |.. .0 ......4.500 |......3.060 ...07/12/2021 .. 01/25/2049 ...
31400B-LE-6 ..... FNVA PASSTHRU CA3924 .. .. 1.F FE ..|... ...92.0280 |... 1,191,304 |.. ... 1,249,317 O [ (13,984) |0 fel0 e 3.500 |...... 2.760 ....03/26/2020 ...|....07/25/2049 ...
31400C-66-6 ..... FNMA PASSTHRU CA5370 ... .. 1.F FE ..|... ...94.9020 |... ..455,026 |.. ....481,581 0 [ (5,562) |oveeeeeeeeen0 o0 e 4.000 |...... 3.060 ...01/27/2022 ...|....08/25/2050 ...
31400C-LD-6 ..... FNMA PASSTHRU CA4823 ... .. 1.F FE ..|... ...94.8080 |... ..138,373 |.. ....147,205 LU R 1270 N N | N RPN | ) A 4.000 |...... 2.980 ....09/02/2020 ...|....12/25/2049 ...
31400C-Y3-4 ..... FNVA PASSTHRU CA5229 .. .. 1.F FE ..|... ...88.4980 |... . 1,482,079 |.. ....1,413,784 O e 2,777 0 o0 e 3.000 |...... 3.630 ...04/26/2022 ...|....02/25/2050 ...
31400D-L5-1 ..... FNMA PASSTHRU CA5747 . .. 1.F FE ..|... ...91.5340 |... JLUJ RPN € (172 N N | I RPN | ) AN 3.500 |...... 2.940 ....01/20/2022 ...|....05/25/2050 ...
31400D-1IP-5 FEDERAL NATL MG FNVA .. 1.F FE ..|... ...88.5280 |... 672,620 |.... 796,325 0 [ (9,083) |0 [0 e 3.000 |...... 2.340 ...06/23/2021 ...|....06/01/2050 ...
31400D-ZT-4 . FNMA PASSTHRU CA6153 ... .. 1.F FE .. ...85.1950 |. .. 2,353,354 |. .2,856,310 |.. .0 .2.500 |......2.040 ....06/19/2020 .. 05/25/2050 ...
31400E-DK-5 . FNMA PASSTHRU CA6405 . .. 1.F FE .. ...85.2370 |. 5,888,053 .7,211,0% |.. .0 (4,433) | .2.500 |......1.920 ...07/28/2020 .. 07/25/2050
31400F-UJ-6 ..... [FNMA PASSTHRU CA7784 . .. 1.F FE .. ...97.0170 |. 144,185 .0 (3,496) |. .4.500 |......3.020 ...10/29/2020 .. 11/25/2050
31400F-WK-1 ..... FNMA PASSTHRU CA7849 . .. 1.F FE .. ...97.9190 |. 2,791 | .0 .4.500 |......3.070 ...04/26/2021 .. 10/25/2050
314006-30-7 ..... FNVMA PASSTHRU CA8895 . .. 1.F FE .. ...84.9350 |. ..113,808 |. .0 ......2.500 |......4.030 ....10/12/2022 .. 02/25/2051 ...
31400G-EW-3 ..... FNVA PASSTHRU CA8248 ... .. 1.F FE ..|... ...78.4740 |... 293,566 |.... . . O e 2,960 |oveeeieeeen0 o0 e 1.500 |...... 3.950 ...05/06/2022 ...|....12/25/2045 ...
31400H-C4-5 ..... FNMA PASSTHRU CA9090 ... .. 1.F FE ..|... ...84.9400 |... 138,836 |.... ..163,451 |.. O e 72 o0 [0 2.500 |...... 4.030 ....10/12/2022 ...|....02/25/2051 ...
31400L-25-4 ... FNMA PASSTHRU CB1684 ... .. 1.F FE ..|... ...87.9090 |... .. 1,966,319 |.... . 2,236,747 |.. O e840 |0 0 e 3.000 |...... 3.370 ...08/25/2022 ... |....09/25/2051 ...
31400L-R2-4 ..... FNMA PASSTHRU CB1404 ... .. 1.F FE ..|... ...89.7530 |... 1,651,466 |.. O 881 |0 [0 3.000 |...... 4.200 ....10/14/2022 ...|....08/25/2051 ...
3140QM-MU-5 ... FNMA PASSTHRU CB2170 ... .. 1.F FE ..|... ...87.8950 |... O e 1,715 |0 o0 e 3.000 |...... 3.740 ...06/08/2022 ...|....11/25/2051 ...
31400M-U4-4 ... FNVMA PASSTHRU CB2402 . .. 1.F FE ..|... ...84.8010 |... L Y A PO | I RN | ) AN 2.500 |...... 3.560 ...07/26/2022 ...|....12/25/2051 ...
31400N-HF-2 ... FNMA PASSTHRU CB2929 .. .. 1.F FE ..|... ...87.9590 |... ....651,765 O e 52 o0 o0 e 3.000 |...... 3.990 ....11/28/2022 ...|....02/25/2052 ...
31400P-EV-5 ..... FNMA PASSTHRU CB3747 ... .. 1.F FE ..|... ...91.1060 |... 577,971 |.... ....613,794 O e 1,821 |0 [0 3.500 |...... 3.910 ....06/06/2022 ...]|....03/25/2052 ...
3140X4-KF-2 ..... FNMA PASSTHRU FM1193 . .. 1.F FE .. ...91.8680 |. ..844,860 |. 942,831 |.. .0 ......3.500 |......3.090 ...02/22/2022 .. 06/25/2049 ...
3140X4-SE-7 ..... FNMA PASSTHRU FM1416 ... . 1.FFE ..|.. ...99.3290 |... ....5,082 ... ... 5,532 O e (146) |0 o0 4.500 |...... 2.500 ...07/12/2021 ...|....11/25/2038 ...
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3140X5-KZ-5 ..... FNMA PASSTHRU FM2111 ..o foee e e | s 1FFE .. ...95.0150 (U R () AN | N AR | B NN 4.000 |...... 2.940 ....09/16/2020 ...|....12/25/2049 ...
3140X5-M8-3 ..... FNVMA PASSTHRU FM2182 ... .. 1.F FE ..|... ...95.3900 |... .. O e (20) 0 o0 e 4.000 |...... 2.920 ....06/02/2021 ...|....10/25/2049 ...
3140X5-R7-0 ..... FNMA PASSTHRU FM2309 ... .. 1.F FE ..|... ...92.7950 |... . 966,661 |.. .... 1,008,304 O e (7,197) |0 feiiil0 e 3.500 |...... 2.820 ...02/03/2022 ...|....03/25/2049 ...
3140X6-M9-9 ..... FNMA PASSTHRU FM3083 ... .. 1.F FE ..|... ...98.1200 |... e 1799 1,941 O i (59) 0 o0 e 4.500 |...... 3.130 ....08/11/2021 ...|....10/25/2049 ...
3140X7-84-2 ..... FNVA PASSTHRU FM4138 ... .. 1.F FE ..|... ...86.3700 |... . 3,583,493 |.. ....3,677,215 JLO R ( (¢ 7 723 N | I RPN | ) AN 2.500 |...... 2.140 ....12/01/2021 ...|....09/25/2050 ...
3140X7-VJ-5 ..... FNVA PASSTHRU FM4216 ... .. 1.F FE ..|... ...92.7980 |... ..396,685 |.. 412,810 0 e (2,957) |0 o0 e 3.500 |...... 2.870 ...02/03/2022 ...|....06/25/2049 ...
3140X9-6J-9 ..... FNMA PASSTHRU FMB272 ... .. 1.F FE ..|... ...86.4320 |... . 2,435,487 |.. ....2,478,726 LU R (© 8157/ N AR | I RPN | ) AN 2.500 |...... 2.250 ....01/06/2022 ...|....02/25/2051 ...
3140X9-EV-3 ..... FNMA PASSTHRU FM5547 ... .. 1.F FE ..|... ...91.8630 |... ..814,242 |.. ....195,774 O [ 1,498 |0 0 e 3.500 |...... 3.800 ...06/08/2022 ...|....01/25/2051 ...
3140XA-ND-0 ..... FNVA PASSTHRU FNB687 . .. 1.F FE .. ...86.0120 |. ..361,403 .368,964 |.. .0 .2.500 |......2.210 ...12/09/2021 .. 04/25/2051
3140XB-HT-0 ..... FNVA PASSTHRU FM7441 . .. 1.F FE .. ...88.3150 |. ..839,798 710,288 |.. .0 .3.000 |...... 4.400 ....10/19/2022 .. 05/25/2051
3140XC-E4-6 ..... FNVA PASSTHRU FMB254 . .. 1.F FE .. ...97.5630 |. ..206,890 222,717 .. .0 ......4.500 |......3.170 ...08/11/2021 .. 09/25/2048 ...
3140XD-BS-4 ..... FNMA PASSTHRU FM9048 ... .. 1.F FE ..|... .. 88.6000 |... .6,617,161 |.. .... 5,048 446 O [ 821 |0 [0 e 3.000 |...... 3.860 ....12/06/2022 ...|....10/25/2051 ...
3140XD-ED-4 ..... FNMA PASSTHRU FMO131 ... .. 1.F FE ..|... ...89.4760 |... ..457,077 |.. 471,259 O e (2,433) |0 o0 e 3.000 |...... 2.570 ...01/25/2022 ... |....07/25/2051 ...
3140XD-KE-5 ..... FNMA PASSTHRU FM9292 .... .. 1.F FE ..|... ...89.1270 |... 2,142,325 |.. ....1,824,790 0 [ 801 0 o0 e 3.000 |...... 4.310 ....10/19/2022 ...|....11/25/2051 ...
3140XD-N6-9 ... FNMA PASSTHRU FM9412 ... .. 1.F FE ..|... ...85.6620 |... .1,305,051 |.. .... 1,337,949 JLUS PO (- 1:1e) T RUUURRRRRRROR | I AN | B R 2.500 |...... 2.170 ... 11/17/2021 ...|....11/25/2051 ...
3140XD-N7-7 ..... FNMA PASSTHRU FM9413 ... .. 1.F FE ..|... ...94.0030 |... 0 . e (5,597) eeeeeiiieeen0 0 | 4.000 |...... 3.380 ....03/10/2022 ...|....11/25/2051 ...
3140XD-UT-1 ..... FNMA PASSTHRU FM9593 .... .. 1.F FE ..|... ...89.1960 |... ....571,804 O e (2,821) el o0 e 3.000 |...... 2.600 ...01/25/2022 ... |....11/25/2051 ...
3140XF-A8-4 ..... FNMA PASSTHRU FS0030 ... .. 1.F FE ..|... ...84.9180 |... 365,381 |.... ....375,281 JLO I N | [ AR | B ISR | B AU 2.500 |...... 3.600 ....12/13/2022 ...|....04/25/2051 ...
3140XF-KP-5 ..... FNMA PASSTHRU FS0301 ... .. 1.F FE ..|... ...88.9480 |... 599,328 |.... ....678,252 O R (7. N PO | N RPN | ) A 3.000 |...... 2.880 ....02/14/2022 ...|....01/25/2052 ...
3140XF-LU-3 ..... FNMA PASSTHRU FS0338 . .. 1.F FE .. ...88.5570 |. ..481,026 |. .558,986 |.. .0 .3.000 |......2.600 ....01/25/2022 .. 01/25/2052
3140XF-NS-6 ..... FNMA PASSTHRU FS0400 . .. 1.F FE .. ...88.9480 |. 971,024 |.. .0 .3.000 |......2.770 ...03/07/2022 .. 01/25/2052
3140XF-NU-1 ..... FNMA PASSTHRU FS0402 . .. 1.F FE .. ...88.7230 |. .258,576 |.. .0 .3.000 |......2.800 ....08/03/2022 .. 01/25/2052
3140XF-RJ-2 ..... [FNMA PASSTHRU FS0488 . .. 1.F FE .. ...88.5000 |. .905,305 |.. .0 .3.000 |......2.910 ....03/10/2022 .. 02/25/2052 ...
3140XF-ZF-1 ..... FNVMA PASSTHRU FS0741 . .. 1.F FE .. ...91.3410 |. .989,270 |.. .0 ......3.500 |......3.140 ...03/10/2022 .. 02/25/2052 ...
3140XG-BS-7 ..... FNMA PASSTHRU FS0948 ... .. 1.F FE ..|... .. 88.7180 |... .. ... 2,742,704 LU R (71 11[-) N N N RPN | ) A 3.000 |...... 2.840 ....03/09/2022 ...]|....03/25/2052 ...
3140XG-KP-3 ..... FNVMA PASSTHRU FS1201 ... .. 1.F FE ..|... ...88.5190 |... ..969,281 |.. ....925,665 O e 3,864 |0 [0 e 3.000 |...... 3.600 ...04/26/2022 ...|....01/25/2050 ...
3140XG-LJ-6 ..... FNMA PASSTHRU FS1228 ... .. 1.F FE ..|... ...88.3280 |... ..476,612 |.. ....452,169 O e 1,895 |0 [0 e 3.000 |...... 3.660 ....04/25/2022 ...]|....03/25/2052 ...
3140XG-MJ-5 ..... FNMA PASSTHRU FS1260 ... .. 1.F FE ..|... ...91.5690 |... ..752,852 |.. ....750,420 O e 125 |0 o0 e 3.500 |...... 3.510 ...08/28/2022 ...|....04/25/2052 ...
3140XG-W5-4 ..... FNMA PASSTHRU FS1567 ... .. 1.F FE ..|... ...91.5570 |... ....469,114 LU RN 3 T O | RN | B FON 3.500 |...... 3.740 ....04/20/2022 ...|....04/25/2052 ...
3140XG-XA-2 ..... FNMA PASSTHRU FS1572 ... .. 1.F FE ..|... ...87.8550 |... 975,461 |.... ....1,033,230 O e 5,183 |0 o0 e 2.500 |...... 3.600 ...06/09/2022 ...|....11/25/2041 ...
3140XH-BE-6 ..... FNVMA PASSTHRU FS1836 . .. 1.F FE .. ...85.3980 |. ..4,110,098 |. . 4,460,460 |.. .0 .2.500 |......3.420 ...06/24/2022 .. 05/25/2052 ...
3140XH-BV-8 ..... FNMA PASSTHRU FS1851 . .. 1.F FE .. ...95.8570 |. ..860,134 |. 817,310 |.. .0 .4.000 |......4.770 ....10/20/2022 .. 05/25/2052
3140XJ-CX-9 ..... FNMA PASSTHRU FS2785 ... .. 1.F FE .. ...87.9370 |. ...11,621 | ..11,566 |.. .0 L3 .3.000 |......4.070 ....11/18/2022 .. 04/25/2052
31410G-PQ-0 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE .. . 107.2720 |. 114777 ). 112,498 |.. .0 (1,133) |- .6.500 |......5.090 ....07/07/2009 .. 11/01/2037
31410U-GK-2 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE .. . 101.4680 |. ..330,577 | 314,728 |.. .0 . 1,052 |. ......5.500 |......6.310 ....06/12/2007 .. 03/01/2037 ...
31411A-JG-1 ..... FEDERAL NATL MG FNVA ... .. 1.F FE ..|... . 103.4930 |... 203,835 |.... ....197,588 O e (B27) |0 o0 6.000 |...... 5.800 ...11/09/2006 ...|....11/01/2036 ...
31411H-P7-9 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... . 101.8340 |... ...56,983 |.... LU RN ( £+ )N N | N RPN | ) AN 6.000 |...... 5.770 ....12/27/2006 ...|....01/01/2037 ...
3141IN-XZ-5 ... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... . 103.7700 |... O [ 497 |0 0 e 5.500 |...... 5.960 ...06/06/2007 ...|....03/01/2037 ...
314110-AU-1 ... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... . 103.7930 |... O e (142) |0 0 6.000 |...... 5.780 ....03/30/2007 ...|....04/01/2037 ...
31412L-D2-3 ... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... . 100.4270 |... 0 feeei2,550 |0 o0 e 5.500 |...... 6.160 ....06/08/2007 ...|....03/01/2037 ...
314128-4L-6 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... .101.6010 |... O e (M2) |0 o0 6.000 |...... 5.710 ....05/29/2008 ...|....04/01/2038 ...
31414U-5€-0 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... . 101.5610 |... O e (2) |0 o0 6.000 |...... 5.810 ....07/31/2008 ...|....05/01/2038 ...
31416R-0R-7 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... ...98.8080 |... .... 1,363,920 L LT N | RN | B FON 4.500 |...... 4.450 ...06/30/2009 ...|....06/01/2039 ...
31416X-LY-4 ..... FNVA PASS-THRU  INT 15 Y . .. 1.F FE .. ...97.6610 |. ..249,341 .255,020 |.. .0 (5,764) |. ......4.000 |......2.140 ....03/28/2013 .. 01/01/2026 ...
31416X-NA-4 ..... FNMA PASS-THRU NG 30 Y ... . 1.FFE ..|.. ...99.2340 |... .1,610,836 |. ... 1,633,340 .0 .. LB 0 0 4.500 |...... 4.170 ...02/28/2011 ...|....02/01/2041 ...
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31418A-SC-3 ..... FNMA PASS-THRU  SF30 LTV ..ovviiieiiiiiiiiinevennen oo e e | s CFFE e 2,916,846 |...95.6680 |.............. 2,724,511 |t 2,847,874 |...ccovnnnnnns 2,901,564 |..oeeniriinnnnnd 0 fooeeeeenn (16,158) |0 [0 s 4.000 |...... 3.590 [MON ..... [oeeeevvnnnnnnns 18,937 [ooeiiviinnnnns 113,915 |....07/12/2013 ...|....04/01/2043 ...
314188-S8-0 ..... FEDERAL NATL MG FNVA .. 1.F FE ..|... ,144,1121]...95.9030 |eeveennnnnens 1,027,867 |.... ....1,133,246 0 [ (20,209) |0 o0 e 4.000 |...... 3.040 [MON ..... . 42,871 |....02/29/2016 ...|....07/01/2045 ...
31418C-M4-3 ..... FEDERAL NATL MG FNVA .. 1.F FE ..|... ...92.9110 |... .... 1,435,895 O e 8,287 o0 [0 3.000 |...... 3.310 [MON ..... . 43,832 |....08/27/2018 ...|....07/01/2037 ...
31418C-84-7 ..... FNMA PASSTHRU MA3238 ... .. 1.F FE ..|... ...92.8600 |... ....1,212,178 0 [ (17,546) |0 o0 e 3.500 |...... 2.670 |MON ..... ... 1172472021 ... |....01/25/2048 ...
31418C-UC-6 ..... FNMA PASSTHRU MA3278 ... .. 1.F FE ..|... ...9,089 |...97.8300 |... IS - Y3 K T AR, 9,07 LU R 7 £ I N I RPN | ) I 4.500 |...... 3.110 ....06/24/2020 ...|....02/25/2048 ...
31418C-V2-7 ..... FNMA PASSTHRU MA3332 ... .. 1.F FE ..|... .. 953,583 |...92.6090 |... 833,117 |.... ....952,728 0 [ (13,629) |0 o0 e 3.500 |...... 2.600 ...11/18/2021 ... |....04/25/2048 ...
31418C-XM-1 ... FNMA PASSTHRU MA3383 ... .. 1.F FE ..|... .. 842,325 |...92.7460 |... 749,942 |.... ....841,912 JLOJ R (- 7¢I FORR | I RPN | ) AN 3.500 |...... 2.850 ...02/03/2022 ...|....06/25/2048 ...
31418C-YL-2 ..... FNMA PASSTHRU MA3414 ... .. 1.F FE ..|... ...92.6630 |... ....280,042 0 [ (1,882) |0 o0 e 3.500 |...... 2.920 ....01/20/2022 ...|....07/25/2048 ...
31418C-YM-0 ..... FNMA PASSTHRU MA3415 . .. 1.F FE .. ...95.2560 |. ..365,762 |. 410,044 |.. .0 .4.000 |......2.900 ....11/30/2021 .. 07/25/2048
31418C-ZH-0 ..... FNMA PASSTHRU MA3443 . .. 1.F FE .. ...95.2090 |. 1,197,414 |. . 1,341,050 |.. .0 .4.000 |......2.920 ....12/01/2021 .. 08/25/2048
31418D-2H-4 . FNMA PASSTHRU MA4375 . .. 1.F FE .. ...94.0040 |. . .402,495 |.. .0 . ......4.000 |......3.000 ....06/17/2021 .. 06/25/2051 ...
31418D-3D-2 ... FNMA PASSTHRU MA4395 .... .. 1.F FE ..|... ...94.0730 |... 1,676,470 |.. ... 1,792,944 .0 (37,415) |oveeeeeeeeenn0 [0 e 4.000 |...... 2.960 ...08/12/2021 ...|....07/25/2051 ...
31418D-3G-5 ..... FNVA PASSTHRU MA4398 . .. 1.F FE ..|... .. 428,239 |...81.7540 |... ..504,459 |.. ....429,518 LU R 2,955 |0 o0 2.000 |...... 4.020 ....06/16/2022 ...|....08/25/2051 ...
31418D-4V-1 ..... FEDERAL NATL MG .. 1.F FE ..|... .. 319,219 |...94.0950 |... ..295,701 |.. ....317,317 0 . L (8,423) |0 [0 | 4.000 |...... 2.920 ...09/03/2021 ...|....09/01/2051 ...
31418D-4X-7 ..... FNMA PASSTHRU MA4437 ... .. 1.F FE ..|... ,265,647 |...81.6920 |... . 1,492,564 |.. .... 1,269,804 O e 9170 0 [0 2.000 |...... 4.010 ....06/16/2022 ...|....10/25/2051 ...
31418D-6T-4 ..... FNVA PASSTHRU MA4481 ... .. 1.F FE ..|... .. 551,651 |...94.0470 |... ..509,737 |.. O [ (24,704) |0 [0 e 4.000 |...... 2.890 ...10/01/2021 ...|....10/25/2051 ...
31418D-7D-8 ..... FNMA PASSTHRU MA4491 . .. 1.F FE ..|... .. 32,234 1...77.2210 |... ... 33,490 |.. O 109 |0 [0 e 1.500 |...... 1.910 ... 1171772021 ...|....12/25/2051 ...
31418D-DS-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ,654,317 |...98.2660 |... . 1,571,331 |.. .... 1,639,366 0 [ (8,755) |0 [0 e 4.500 |...... 3.480 ...06/28/2019 ...|....06/01/2039 ...
31418D-FP-2 ..... FEDERAL NATL MG .. 1.F FE ..|... ...95.4150 |... 1,459,598 |.... .... 1,589,723 .0 (25,851) |oeeeeeeeeeeeennl0 [0 4.000 |...... 3.170 ....08/26/2019 ...|....09/01/2039 ...
31418D-GM-8 ..... FNMA PASSTHRU MA3803 . .. 1.F FE .. ...92.4920 |. .. 3,226,912 |. . 3,579,634 |.. .0 .. (17,29) | .3.500 |......3.080 ....01/30/2020 .. 10/25/2049 ...
31418D-V6-6 ..... FNMA PASSTHRU MA4236 . .. 1.F FE .. ... 77.49%0 |. ..678,945 |. .849,876 |.. .0 ..2,829 |. .1.500 |......1.850 ...12/03/2021 .. 01/25/2051
31418D-V7-4 ..... FNVMA PASSTHRU MA4237 . .. 1.F FE .. ...81.8890 |[. .. 443,917 |. .540,028 |.. .0 .4 .2.000 |......2.030 ....12/08/2021 .. 01/25/2051 ...
31418D-VB-5 ..... FNMA PASSTHRU MA4209 . .. 1.F FE .. ..1,161,128 |. . 1,400,903 |.. .0 . 6,237 |. .1.500 |......2.320 ...06/09/2022 .. 12/25/2050 ...
31418D-W0-1 ..... FNVA PASSTHRU MA4254 . L LFFE e 44,542 1...00.0000 [ O e O e 0. .0 .. (44,465) |. ......1.500 |......0.000 ....05/11/2022 .. 02/25/2051 ...
31418D-YB-2 ..... FNMA PASSTHRU MA4305 ... .. 1.F FE ..|... ...81.7980 |... .2,582,746 |.. ....2,574,875 LU RN () I N | N RN | B SO 2.000 |...... 2.020 ... 11/17/2021 ...|....04/25/2051 ...
31418D-YC-0 ..... FNMA PASSTHRU MA4306 .... .. 1.F FE ..|... ...85.0920 |... . 4,899,619 |.. ....4,901,705 O e (12,571) |0 o0 e 2.500 |...... 2.450 ....10/06/2022 ...|....04/25/2051 ...
31418D-YX-4 ..... FNMA PASSTHRU MA4325 .... .. 1.F FE ..|... .. 81.7810 |... .... 2,508,349 JLOJ R (1101 R N N RPN | B A 2.000 |...... 3.610 ....08/056/2022 ...|....05/25/2051 ...
31418E-AB-6 ..... FNVMA PASSTHRU MA4501 ... .. 1.F FE ..|... ...84.4420 |... ....1,885,277 O [ (3547) |0 [0 e 2.000 |...... 1.800 ... 11/17/2021 ...|....12/25/2041 ...
31418E-AN-0 ..... FNMA PASSTHRU MA4512 ... .. 1.F FE ..|... ...84.9870 |... LU O T 61T N | N RPN | ) AN 2.500 |...... 3.610 ...06/07/2022 ...|....01/25/2052 ...
31418E-CH-1 ..... FNMA PASSTHRU MA4571 ... .. 1.F FE ..|... ...87.1040 |... 480,170 |.... . ... 511,077 O e 2,783 0 o0 e 2.500 |...... 3.660 ...06/09/2022 ...|....03/25/2042 ...
31418E-DE-7 ..... FNMA PASSTHRU MA4600 . .. 1.F FE .. ...90.9860 |. ..453,588 |. ..498,525 .436,869 |.. .0 .3.500 |......4.580 ....11/03/2022 .. 05/25/2052 ...
31418E-DM-9 ..... FNVMA PASSTHRU MA4607 . .. 1.F FE .. ...86.9810 |. .. 1,577,828 |. . 1,813,982 .1,690,340 |.. .0 .2.500 |...... 3.560 ...05/31/2022 .. 05/25/2042
31418E-DY-3 ..... FNMA PASSTHRU MA4618 . .. 1.F FE .. ...93.9450 |. ..460,291 |. ..489,957 482,755 |.. .0 .4.000 |......4.170 ....07/21/2022 .. 04/25/2052
31418E-E3-0 ..... FNMA PASSTHRU MA4653 . .. 1.F FE .. ...87.9110 |. ..1,746,185 |. .1,986,301 1,837,738 |.. .0 .3.000 |......3.600 ....00/02/2022 .. 07/25/2052
31418E-E4-8 ..... FNMA PASSTHRU MA4654 . .. 1.F FE .. ...91.0250 |. 1,815,522 |. 1,778,278 |.. .0 ......3.500 |......4.430 ....11/09/2022 .. 07/25/2052 ...
31418E-EB-2 ..... FNMA PASSTHRU MA4629 ... .. 1.F FE ..|... ...93.7530 |... 1,327,768 |.... . . .... 1,400,215 O e 1,752 el o0 e 3.000 |...... 3.180 ...04/14/2022 ...|....06/25/2037 ...
31418E-F2-1 ..... FNVA PASSTHRU MA4684 ... .. 1.F FE ..|... ...96.3640 |... .2,980,986 |.. ....2,907,224 O i 84 0 [0 4.500 |...... 4.690 ....12/02/2022 ...|....06/25/2052 ...
31418E-F4-7 ..... FNVMA PASSTHRU MA4686 ... .. 1.F FE ..|... ...98.6780 |... ..497,649 |.. O i 40 |0 o0 e 5.000 |...... 5.260 ....10/17/2022 ...|....06/25/2052 ...
31418E-J7-6 ..... FNMA PASSTHRU MA4785 ... .. 1.F FE ..|... ...98.6780 |... ..494,040 |.. O e 83 |0 [0 5.000 |...... 5.040 ....00/21/2022 ...|....10/25/2052 ...
31418E-KV-1 ..... FNMA PASSTHRU MA4807 ... .. 1.F FE ..|... . 100.3400 |... . 1,495,717 |.. JLO I R - 1 I FORRPRR | B ISP | B AT 5.500 |...... 5.440 ...12/07/2022 ... |....11/25/2052 ...
31418E-LU-2 ..... FNMA PASSTHRU MA4838 .. 1.F FE ..|... ...91.0120 |... 1,365,194 |.... O 312 o0 [0 3.500 |...... 4.480 ....11/01/2022 ...|....11/25/2052 ...
31418P-UE-3 ..... FEDERAL NATL MG .. 1.F FE ..|... ...99.2340 |... 1,040,588 |.... . . .... 1,065,363 O [ (4,187 |0 o0 e 4.500 |...... 4.130 ...05/28/2010 ...|....03/01/2040 ...
31418U-401-1 ..... FNMA PASSTHRU AD7136 ....... .. 1.F FE ..|... . 101.0790 |... ..1,216,878 |.... 1,203,881 |.. .... 1,298,983 JLO R (2 3£ (/DN N N RPN | B AN 5.000 |...... 3.350 ....08/28/2014 ...|....07/01/2040 ...
31419A-DS-3 . FNVA PASS-THRU NG 30 Y . .. 1.F FE .. . 104.2910 |. ..352,186 | ..337,693 .359,849 |.. .0 ......6.000 |......4.360 . ....10/29/2010 .. 09/01/2039 ...
31419J-8H-2 ..... FNVA .. . 1.FFE ..|.. ...96.6390 [.............s 3,269,049 |.... .3,382,712 . ....3,367,514 O e 3,056 ueiiiiiiinn0 o0 4.000 |...... 4.030 | MON ..... .. 135,308 |....12/08/2010 ...J....11/01/2040 ...
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31419M-AU-5 ... FNMA PASS-THRU  INT 15 Y iiiiiiiiiivieiieeeecenes oo e e | s LAFFE e 1,031,670 |...97.6680 |..........cceueen 955,513 [.ooovviiiiins 978,321 [oooiiiiinnnnnn 992,669 |ooiiiiiniininnnnl0 [, (14,407) [oeeeeeiiieennn0 il e 3.500 |...... 2.280 [MON ... [oeeennnnnnnnnns 5,608 [....ccounnnnnnn 34,241 |....01/31/2012 ... |....12/01/2025 ...
35564K-BK-4 ..... FHLMC STACR .... ... |.2BFE ..|... . 99,656 |...99.4650 |... ..99,123 ... ...99,656 [....iiiinnnn99,656 [ouniiiiiiiiiinnn0 el 0 [0 0.750 |...... 0.750 | MON ..... ....02/17/2021 ...|....08/25/2033 ...
35564K-CU-1 ... FHLMC STACR .... .| 1.GFE ..|... . 90,653 [...99.7050 |... ...90,385 |.... ...90,653 [..oiiiiiiiinnnnnnn90,653 [ovnniiiiiiiinnnn0 L0 0 0 0.837 |...... 0.830 | MON ..... ....03/02/2021 ... |....08/25/2033 ...
35564K-ED-7 ..... FHLMC STACR ..ooooeeeeiiiiiiiiiiiiieees e e [ | e L1GFE L 273,152 [...99.2060 |.........ccennns 270,983 |...oooieiiinnnns 273,152 oo 278,152 [0 0 o0 0, 0.760 |...... 0.760 | MON ..... ...04/19/2021 ... |....10/25/2033 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 623,711,476 | XXX 561,747,537 614,103,469 621,196,372 0 (2,322,680) 0 0 XXX XXX XXX 3,032,415 16,915,632 XXX XXX
3137BF-XT-3 ..... FHLMC REMIC SERIES ....cevvvviniiiiiiiinieeceinieeeeens foen ven | s T | TAFE Lo 1,524,783 1...95.9130 |.....cevnnnnns 1,352,373 |oevveens 1,410,000 |....eevennnnn 1,465,645 |l 0 |eeens (27,966) [cvvvvvvrvnnnnnnns (U 0 ... 2.670 |..... [P E0)] 110\ AU 6,275 [oevvvriiiinnns 37,647 |....10/27/2020 ...|....12/25/2024 ...
69357X-AA-9 ..... L A PP PP PPPPPPPPPPPPPPP) IPPUPVS) INPUUUU) [PUUUypupprR A TAFE ] 1,251,794 [. 100.0000 |.............. 1,251,794 [...oooennnnn 1,251,794 ..ot 1,251,794 |.oooeeeeenild [ PO [ PP [ PO 0 ... 5.326 |...... 5.320 [MON ... fooeniennnnnenes 3,149 |oovvviiieenns 32,128 |....09/16/2021 ... [....08/14/2037 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 2,776,577 | XXX 2,604,167 2,661,794 2,717,439 0 (27,966) XXX XXX 9,424 69,775 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,791,938,547 | XXX 1,639,723,067 1,626,840,263 1,733,142,953 (257,777) (18,442,634) XXX XXX 15,845,796 54,495,053 XXX XXX
00081T-AK-4 ..... ACCO BRANDS CORP . |.3.CFE ..|... ...82.6300 |... .1,420,000 |.. L. 1,152,988 ...l (125,783) |..eeeeeeenn 3,705 [veviiviiiiinnnnd0 o0 el 42250 .o 6.030 |MS ...... . 17,770 . . 31,875 |....10/07/2022 ... |....03/15/2029 ...
00109L-AA-1 ..... ADT SECURITY CORPORA . o .. 3.CFE ..|... ...85.1800 |... ... 657,000 |[.................569,633 [......... (44,798) |..covvvnenn 2,649 |ovvviiiiiiinnnnd0 o0 4125 | 5.430 [FA ...... L 11,202 ) . 19,744 |....07/14/2022 ... |....08/01/2029 ...
00164V-AF-0 ..... ANMC NETWORKS INC ... |.3.BFE ..|... ...62.4560 |... .1,880,000 |.......eeeee. 1,174,173 ... (453,443) 17,630 [0 0 40250 6.960 |FA ...... ... 30,184 |... . 32,619 |....10/07/2022 ... |....02/15/2029 ...
00185P-AA-9 ..... AP ESCROW CORPORATI . e |- 4B FE ... ...87.1970 |... ..414,000 |.. 348,216 |.......... (4,353) |.eeniinnns 2,219 |oeeeviiiiennnnnd0 o0 | 4750 e 7.560 |AO ...... e 4,152 |... . 10,613 |....09/01/2022 ... |....10/15/2029 ...
001877-AA-7 ..... API GROUP DE INC . ... |.4BFE ..|... ...83.0000 |... . 468,000 |.. ....388,440 |......... (52,328) |..coeeeeee 1,708 vviiviiiiiiennnd0 o0 40125 L 5.130 [ ....... I 8,902 |... . 14,735 |....08/03/2022 ... |....07/15/2029 ...
00191A-AD-8 ..... ARD FIN S A .. |- 4.CFE ..|.. ...69.7110 |... ..604,333 |.. ..421,287 ...l (182,663) |...oovvvvveeen 71 il [0 10,00006.500 ... 6.510 | D ....... .. 19,750 |... . 39,282 |....11/12/2019 ... [....06/30/2027 ...
00206R-CP-5 ..... AT&T INC .|.2BFE ..|... ...91.2550 |... ..450,000 ..o 388,060 [ovvvevviiiinnnnnd0 e 704 |0 o0 40500 . 6.100 .. 10,125 |....10/14/2022 ... |....05/15/2035 ...
00206R-GB-2 ... AT&T INC .. ..2.BFE .. ...97.3490 |. .. 3,650,588 |. .3,750,000 .2.480 ...02/19/2020 .. 11/25/2025 ...
00206R-JZ-6 ..... AT&T INC .. ..2BFE .. ...74.9630 |. ..322,341 |. ..430,000 .5.130 ....06/30/2022 .. 06/01/2041
00206R-KG-6 ..... AT&T INC .. ..2.BFE .. ...84.6220 |. ..956,229 |. .1,130,000 . ......1.660 ....08/04/2020 .. 02/01/2028 ...
00206R-M-1 ...... AT&T INC ... |.2BFE ..|... ...77.1440 |... ..475,000 |.. 458,253 O [ 1,285 [0 [0 [l 2.550 .l 2.920 LL1772021 ... 12/01/2088 .
00213M-AV-6 ..... APX GROUP INC .. .. |- 4.CFE ..|.. ...96.4100 |... 1,775,000 |.. LG T11278 (94,918) |.oeveeenn (15,912) [0 |0 [l 6750 ..ot 5.690 ....05/16/2022 ... |....02/15/2027 ...
00213M-AW-4 ..... APX GROUP INC .. ... |.5.BFE ..|... ...82.9480 [.................767,269 |.................925,000 |.................7T67,269 |........ (109,482) ... 1,446 |oeeeveviiinnnnnn0 el 0050750 | 6.490 ...08/31/2022 ... |....07/15/2029 ...
00217G-AA-1 ..... APTIV PLC / APTIV CO e | 2B FE ... ...94.3790 |... O o0 0 0 [0l 2.396 |l 2.390 ....02/09/2022 ... |....02/18/2025 ...
00229*-AA-3 ..... AP TUNDRA HLDGS 4.75% 02/15/42 e | 2ARM L ...97.2290 |... O o0 0 0 fll020.000 . 0.000 ....04/05/2022 ... |....02/15/2042 ...
00253X-AA-9 ..... AADVANTAGE LOYALTY I .... e | 3.BFE ... ...96.3400 |... ....840,037 |.......... (5,124) |..eeeeeeen s 1,625 [oiiiiiiiiinnnnn0 0 0000050500 .o 6.840 ....12/20/2022 ... |....04/20/2026 ...
00253X-AB-7 ..... AADVANTAGE LOYALTY I .... ... |.3.BFE ..|... ...91.5760 |... .305, ....279,307 |....eeens (25,693) |.... R | Y N | B R T 1) I AN 5.740 ...03/10/2021 ... |....04/20/2029 ...
00287Y-BX-6 ..... ABBVIE INC ... .|.2BFE ..|... ...90.3750 |... 1,827,000 ....1,882,735 O e (8,927) [0 [0 f00003.200 . 2.670 ....05/26/2022 ... |....11/21/2029 ...
00287Y-CX-5 ... ABBVIE INC ... .2BFE .. ...97.5450 |. .995,949 |.. .0 ..(25,667) |. .1.000 ....08/19/2020 .. 03/15/2025
00401Y-AA-8 ..... ACADEMY LTD / ACADEM . .4AFE .. ...95.8800 |. 1,499,919 |.. .(80,255) |. (8,870) . .5.570 ....10/07/2022 .. 11/15/2027
00404A-AN-9 ..... ACADIA HEALTHCARE CO . .4BFE .. ...95.0100 |. .1,486,907 |.. . (45,557) |. .5.910 ...07/07/2022 .. 07/01/2028
00452A-AA-8 ..... ACCIDENT FD INS CO O . o |- 2B FE .. . 102.6780 |. 500,000 |.. .0 .8.500 ....10/31/2022 .. 08/01/2032 ...
00489L-AF-0 ..... ACRISURE LLC / ACRIS . .. |- 4BFE .. ...82.6710 |. .657,471 |.. .(84,698) |. ......5.210 ...10/24/2022 .. 02/15/2029 ...
00489L-AH-6 ..... ACRISURE LLC / ACRIS ... oo |..5.BFE ... ...81.8530 |... ....286,486 |.......... (2,582) |.ooonnn2,218 [0 o0 1000006000 ... 9.630 ....08/31/2022 ... |....08/01/2029 ...
00511B-AA-5 ..... ACURIS FIN US INC / | 4B FE ... ...80.2930 |... ....550,007 |........ (132,609) |...oooveeeeeeenn0 feveiiiiiiiiinnnn0 Joeeeeeeiiinl0.000005.000 | 5.000 ...05/07/2021 ... ....05/01/2028 ...
00653V-AA-9 ..... ADAPTHEALTH LLC |- 4BFE ... ...92.0690 |... .o 114,166 ...l (9,834) |eeeiiiiieennn0 o0 feeeiiil0 lll6.125 6.120 ....07/15/2020 ... |....08/01/2028 ...
00653V-AE-1 ..... ADAPTHEALTH LLC ... |.4BFE ..|... ...85.2590 |... . e 161,992 [l (28,316) | (B0) [0 0 5125 5.080 ....10/22/2021 ... |....03/01/2030 ...
00687Y-AA-3 ..... ADIENT GLOBAL HLDGS .. .. |- 4.CFE ..|.. ...93.2440 |... .1,615,000 |.. e 14,951 [0 0 4875 8.180 ...10/07/2022 ... |....08/15/2026 ...
00774C-AB-3 ..... AECOM .|.3.CFE ..|... ...96.4130 |... 366,369 |.... . 380,000 |.. ....366,369 |.......... (4,416) [oovvvennnns 1,236 |0 [0 5125 o, 5.780 ....05/12/2022 ... |....03/15/2027 ...
00842X-AA-T7 ..... AFFINITY GAMING .. .4.CFE .. ...84.9080 |. ..632,565 |. ..745,000 .632,565 |.. (118,769) |. (1,993) |. .6.520 ....02/02/2022 .. 12/15/2027 ...
00867F-AA-6 ..... AHEAD DB HOLDINGS LL . .5.AFE .. ...80.5040 |. ..527,301 |. ..655,000 .527,301 |.. (122,359) |. (1,345) |. .6.350 ...04/28/2021 .. 05/01/2028
00914A-AP-7 ..... AIR LEASE CORP ...... ..2.BFE .. ...92.1420 |. ..267,212 |. ..290,000 .288,929 [l 0 .648 |. .1.020 ....08/11/2021 .. 08/18/2024
013092-AB-7 ..... ALBERTSONS COS INC / . .3.CFE .. ...95.2400 |. .. 1,647,652 |. .1,730,000 .1,639,549 |.. . (47,455) |. ......6.400 ....10/07/2022 .. 02/15/2028 ...
013092-AC-5 ..... ALBERTSONS COS INC / ... .|..3.CFE ..|... ...93.1070 |... 536,296 |.... ... 576,000 |.. 536,296 |......... (39,704) |.oovvvvveeeennnn0 o0 0 [0l 40625 ). 4.620 ...11/07/2019 ...|....01/15/2027 ...
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013092-AG-6 ..... ALBERTSONS C0S INC / L 3.CFE it 388,460 |...84.1190 |.......ooeeeennn 331,420 [oiiinnnnnnns 394,000 [.ooeviivnnnnnnns 331,429 |......... (58,325) |..eeeeeeeeennn 598 |eveiiiiiiiiiennl0 o0 | 3.500 |...... 3.690 [MS ...... ....12/02/2020 ...|....03/15/2029 ...
013104-AF-1 ..... ALBERTSONS INC ... v |- 4AFE ... .. 262,850 |. 101.8890 |... ... 280,000 |.. ....267,465 0 e 1,380 |0 o0 e 7.450 |...... 8.340 [FA ...... ...04/25/2019 ...|....08/01/2029 ...
01400E-AE-3 ..... ALCON FIN CORP ... e | 2B FE ... .. 994,580 |. 100.8220 |... .1,000,000 |.. ....994,609 LU Y I N | I RN | ) AN 5.375 |...... 5.440 (D ....... ... 11/20/2022 ...|....12/06/2032 ...
01748X-AD-4 ..... ALLEGIANT TRAVEL CO oo |- 8.CFE ..|... .. 294,537 |...95.2580 |... ..295,000 |.. .. 281,011 |oeeeennns (13,555) |+eeveeeeeeeen 29 [0 o0 e 7.250 |...... 7.280 |FA ...... ....08/16/2022 ...|....08/15/2027 ...
01771Y-AA-8 ..... ALLEN MEDIA LLC / AL .... A1 [ 5AFE L 1,054,161 |...38.1580 |... .1,202,000 |.. ....458,659 |........ (611,336) ... 10.500 ....06/19/2022 ...|....02/15/2028 ...
01883L-AA-1 ..... ALLIANT HLDGS INTER .. A1 e 5B FE Ll 1,197,663 |...90.1010 |... . 1,256,000 |.. ,131,669 |......... (67,276) [..eeeeennnn 1,282 |0 o0 e 6.750 ...12/05/2022 ...|....10/15/2027 ...
01883L-AB-9 ..... ALLIANT HLDGS INTER .. e |- 4B FE ... ...89.7170 |... ... 400,000 |.. 353,905 |.evvunniiiinnnnd (U O 1N 1 RN | Y AU (B RN 4.250 ....07/05/2022 ...|....10/15/2027 ...
01883L-AD-5 ..... ALLIANT HLDGS INTER e 5B FE Ll ...82.3700 |... ... 310,000 |.. 255,347 |eeeennnt (54,653) |.eeevennaeeeeenn0 o0 o0 | 5.875 ....10/20/2021 ...|....11/01/2029 ...
019576-AA-5 ..... ALLIED UNVL HOLDCO L . 1 .4BFE .. ...91.7060 |. . 1,923,000 1,763,043 |.. (136,427) .6.625 |.. ....10/07/2022 .. 07/15/2026
019576-AB-3 ..... ALLIED UNVL HOLDCO L . 1 .5.AFE .. ...87.2150 |. ..834,000 727,373 |.. (109,861) .9.750 |.. ...12/17/2019 .. 07/15/2027
019576-AC-1 ..... ALLIED UNVL HOLDCO L . 1 .5.AFE .. ...72.7050 |. ...65,000 ..47,258 |.. .(16,052) |. ......6.000 |.. ....06/06/2021 .. 06/01/2029 ...
019579-AA-9 ..... ALLIED UNIVERSAL HOL .... e [ 4B FE L ...82.7800 |... . 2,225,000 |.. ,841,855 |........ (206,526) |.......... 11,846 [....ccovviieiin0 Joveeiiieeeeennnl0 s 4.625 ...07/14/2022 ...|....06/01/2028 ...
019736-AG-2 ..... ALLISON TRANSMISSION . A1 [ 3B FE L ...82.3750 |... . 708,000 |.. ....583,215 |........ (105,137) [cevvvvennnnn 1,524 o0 [0 s 3.750 1172272021 ... |....01/30/2031 ...
02005N-BL-3 ..... ALLY FINL INC eeeeeeeeeeeeeee e eeceee e foen e 1 e [ 2.CFE Ll ...96.9700 |... ..550,000 |.. ....549,901 |oeeeeieeen 0 fooeereeeeeeean 130 o0 el e 1.450 ....09/30/2020 ...|....10/02/2023 ...
02005N-BM-1 ..... ALLY FINL INC ovvveiiiiiiiiiie e [oen e A1 [ 3.CFE L .. 67.1870 |... ..420,000 |.. ....282,185 |........ (137,815) [cevvvvrrrrninnnnn0 o0 [0 [ 4.700 ....04/19/2021 ...|....01/01/9999 ...
02079K-AD-9 ..... ALPHABET INC ... voo |- 1.CFE ... s ...78.4900 |... .1,000,000 |.. 997,890 |eeeieeenn 0 fooeerieeeennn 264 oeeieeen0 el e 1.100 ....08/03/2020 ...|....08/15/2030 ...
02154C-AF-0 ..... ALTICE FINANCING S.A ..ovvvviiiiiiiiniieniecirnie e foen e oo |- 4.BFE ..]... 1,021,870 |...80.7150 |... .1,050,000 |.. ....847,508 |........ (165,579) |........... 3,104 [onveviiiiiiiinn0 |0 [, 5.000 ....01/21/2022 ...|....01/15/2028 ...
02154C-AH-6 ..... ALTICE FINANCING oo | 4B FE L ...78.8430 |... 248,355 |.... ....248,355 |......... (63,970) [ovveeeeerennaana oveeniiiiieee0 [0 s 5.750 ...08/12/2021 ...|....08/15/2029 ...
02156T-AA-2 ..... YPSO FINANCE BIS CORPORATE A1 [ 5AFE L ...59.2440 |... 162,921 |[.... ....162,921 |........ (100,199) [.evvvvvvevnnennnn0 o0 [0 [ 6.000 ....02/04/2020 ...|....02/15/2028 ...
02156T-AB-0 ..... YPSO FINANCE ...... 1 .5.AFE .. ...76.4650 |. ..420,558 |. .420,558 |.. (129,443) |. 10.500 |.. ....05/03/2019 .. 05/15/2027
022095-BH-5 . ALTRIA GROUP INC . 1 .2.BFE .. ...94.2790 |. ..1,866,724 |. .2,025,291 |.. .0 .2.350 |.. ....08/27/2020 .. 05/06/2025
023135-BC-9 ..... [AMAZON COM INC 1 .1.DFE .. ...94.1330 |. 1,411,995 |. .1,500,000 .1,502,965 |.. .0 .3.150 |.. ...06/24/2019 .. 08/22/2027
023135-CR-5 ..... [AMAZON COM INC ....ccvvveniiiiiiniiniiiiiiiien e ecceniies [oe e oo | LEFE L. ...99.3070 |. .. 3,972,280 |. .4,000,000 .3,999,046 |.. .0 .4.700 |.. ... 11/20/2022 .. 12/01/2032 ...
02344A-AA-6 ..... [AMCOR FLEXIBLES NORT . o |- 2.BFE .. ...81.4980 |. ..203,745 |. ..250,000 .205,718 |.. .0 ......2.690 |.. ....09/01/2022 .. 05/25/2031 ...
02361D-AS-9 ..... AMEREN ILL CO e | LFFE Ll ...95.5670 |... 778,871 |.... . 815,000 |.. ....891,09 O [ (14,021) |0 o0 e 3.800 ....12/01/2021 ...|....05/15/2028 ...
023771-85-8 ..... AMERICAN AIRLINES oo |- 4.BFE ... . 107.4820 |... ....955,782 |......... (19,39 ... 11.750 ...10/07/2022 ...|....07/15/2025 ...
02406P-AU-4 ..... AMERICAN AXLE & MFG .. oo |- 4.BFE ... ...90.3560 |......oooeeeeennnn 27,107 foinniiiiinnnnnnn 30,000 [oiiiiiiinnnnnnnnn 27,107 e (3,357) [ (188) Joveccceenl0 o0 6.500 ... 12/17/2019 ...|....04/01/2027 ...
02406P-BA-7 ..... AMERICAN AXLE & MFG oo |- 4.BFE ..|... ...89.3170 |..ccevvnneee . 178,634 |ttt 200,000 |oeeeennnnnn 178,634 e (19,151) | 319 [0 o0 e 6.875 ....06/12/2020 ...|....07/01/2028 ...
02406P-BB-5 ..... AMERICAN AXLE & MFG e |- 4B FE ... ...80.7570 |... . .. ...856,024 |....... (172,106) [.........0. 1,930 |oevvvvinnienennn0 [0 s 5.000 ....03/18/2022 ...|....10/01/2029 ...
024747-AG-2 ..... AMERICAN BLDRS & CON N A |- 4AFE ... .. 957,226 |...81.8720 |... 829,363 |.... 1,013,000 |.. 829,363 |........(131,795) [....occc 4,111 |0 [0 e 3.875 ...04/29/2022 ...|....11/15/2029 ...
025537-Ad-0 ..... AMERICAN ELECTRIC POWER 1 .2.BFE .. ...91.9920 |. .. 1,563,864 |. .1,700,000 1,676,220 |.. .3.200 |.. ...09/11/2018 .. 11/13/2027 ...
025537-AK-7 ..... AMERICAN ELEC PWR IN . . .. 2.CFE .. ...96.4650 |. ..183,284 |. . 190,000 190,944 |.. .2.031 |.. ...01/04/2022 .. 03/15/2024
025537-A0-4 . AMERICAN ELEC PWR IN . 1 .2.BFE .. ...96.3020 |. 12,221 . 75,000 .. 74,982 |.. .0.750 |.. ....11/18/2020 .. 11/01/2023
025537-AR-2 ..... [AMERICAN ELEC PWR IN . 1 .2.BFE .. ...89.4170 |. ..496,264 |. 555,000 .554,257 |.. .1.000 |.. ....11/18/2020 .. 11/01/2025
025816-C0-0 ..... AMERICAN EXPRESS CO .. 2.AFE .. ...94.4680 |. ..576,285 |. .609,549 |.. 002,260 .. ...03/01/2022 .. 03/04/2025 ...
025816-CY-3 ..... AMERICAN EXPRESS CO ... v |- 2.AFE ... ...98.0620 |... . . 634,447 0 82 0 [0 3.950 ....07/25/2022 ...|....08/01/2025 ...
025816-DB-2 ..... AMERICAN EXPRESS CO ... e | 2.AFE L. . 104.2820 |... ... 500,000 |.. 499,649 |0 [ 9 0 0 5.850 ....10/31/2022 ...|....11/05/2027 ...
02608A-AA-7 ... AMERICAN FIN TR INC ... v |- SAFE ... ...73.6470 |... .1,290,000 |.. ...950,046 |........(267,330) [..ceeeeeenn 6,467 |oeeerniiieeeeenn0 [0 e 4.500 ....06/27/2022 ...|....09/30/2028 ...
026650-DiI-8 ..... AMERICAN HONDA FIN C . e | G FE ... ...86.3280 |... ... 640,000 |o..oeiiinnnnnnn839,178 [0 e 148 [0 0 [ 2.000 ....03/22/2021 ...|....03/24/2028 ...
026874-DH-7 ..... AMERICAN INTL GROUP ... vee |- 2.AFE )., ...96.9870 |... 1,016,000 |.. e (4,786) |0 [0 | 3.900 ...06/07/2017 ...|....04/01/2026 ...
03027X-BA-7 ..... AMERICAN TOWER CORP ... .| 2.CFE ..|... ...84.9050 |... ..250,000 |.. ....216,291 e 1,269 0 [0 2.900 ....09/01/2022 ...}|....01/15/2030 ...
03027X-BG-4 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... ... 77.3950 |... 386,975 |.... . 500,000 |.. 12399,527 |eeeiiiiieeenn0 e 3,492 |0 feiieel0 1.875 ....08/31/2022 ...|....10/15/2030 ...
030400-AK-1 ... AMERICAN WTR CAP CORP ... .. 2.AFE ..|... ...98.4470 |... 393,788 |.... . 400,000 |.. ....401,425 e (LA77) [0 0 e, 3.850 ....07/30/2018 ...|....03/01/2024 ...
030981-AL-8 ..... AMERIGAS PARTNERS LP . L4.AFE .. ...93.0910 |. ..359,331 |. . 386,000 .359,331 |.. .(17,538) |. . 1,753 |. ......5.750 |.. ....01/15/2019 .. 05/20/2027 ...
031162-CT-5 ..... AMGEN INC ..iiivveneiiiiiiiiiiiiiiiiin e eceaanaes L 2.AFE L ...89.8610 [.....oouunnnns 1,114,276 |.... ,240,000 |. ,276,163 |..... Ol (8,786) e v 0 2.200 ...08/27/2020 ...|....02/21/2027 ...
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031162-DH-0 ..... AMGEN INC ... ececeeieeeveveees foee e e | s L 2AFE L 439,415 |...93.6740 |....oeuvereennn 412,166 [onniinnnnnnnns 440,000 |.................439,442 |0 [ 27 0 00040050 4070 |FA cooees Jorneneeiiinnnnns 6,584 ....08/15/2022 ...|....08/18/2029 ...
031162-DJ-6 ..... AMGEN INC v |- 2.AFE ... ...92.8250 |... ... 180,000 |-evveeieeeennn 179,019 0 s 30 [0 040200 - 4.260 [MS ..o |oevrmnneeaeens 2,798 |... ....08/18/2022 ...|....03/01/2033 ...
032177-AH-0 ..... AMSTED INDS INC .. veo |- 3.CFE ... ...95.2610 |... 1,409,000 |...oonnnnn.n. 1,342,227 ..ol (64,688) |oeeeeenn (5,129) [0 o0 00050625 |l 5.330 (W ....... .. 39,628 |... ....12/06/2022 ...|....07/01/2027 ...
035240-AL-4 ..... ANHEUSER-BUSCH INBEV ... vee |- 2.AFE )., ...95.3620 |... 1,000,000 |-.evunneeeenn 1,002,007 foneeeeennieei 0 v (835) [0 e l0 en..4.000 |- 3.950 [AO ...... 8,667 |... ....07/30/2018 ...|....04/13/2028 ...
035240-A0-3 ... ANHEUSER-BUSCH INBEV ... veo |- 2.AFE ). ...98.9230 |... .2,500,000 |eevenenennnn 2,549,724 [0 e (7,025) [0 0l 40750 . 4.370 (JJ ....... ... 52,118 |... ....02/11/2019 ...|....01/23/2029 ...
03666H-AE-1 ..... ANTARES HLDGS LP . oo |--2.CFE ..|... ,089,066 |...80.9780 |... .1,100,000 |.. .... 1,090,756 O e 1,690 [0 e l0 10000080750 |- 3.950 (W ....... ..19,021 |... ...01/21/2022 ... |....07/15/2027 ...
036752-AJ-2 ..... ANTHEM  INC voo |- 2.BFE ... .. 895,781 ...95.0030 |... ... 850,000 |.. 870,324 O e (10,224) L0 00000022375 | 1.130 ....08/04/2020 ...|....01/15/2025 ...
03690E-AA-6 ..... ANTERO MIDSTREAM PAR ... . |--3.CFE ..|... . 101.3700 |... ... 500,000 |.. ....506,850 |......... (19,612) [cveeeeee (17,749) [0 |0 [ 72875 [ 4.000 .A171772021 .. |....05/15/2026 ...
03740L-AF-9 ..... AON CORP / AON GLOBA ... . ..2.BFE .. ...99.2000 |. .1,000,000 .999,238 |.. .0 .5.010 ....09/07/2022 .. 09/12/2032
037735-CU-9 . APPALACHIAN PONER CO CORPORATE 1 . 1.GFE .. ...96.4670 |. .1,000,000 999,029 |.. .0 . 3.440 ....05/11/2015 .. 06/01/2025
037735-CW-5 ..... [APPALACHIAN PUR CO .....cccvvvenniiriinnnnnnns 1 .1.GFE .. ...93.7690 |. . A .1,000,000 .997,557 |.. .0 ......3.360 ....05/08/2017 .. 06/01/2027 ...
037833-BY-5 ..... APPLE INC CORPORATE .. e [ 1B FE L ...96.1840 |... 961,840 |.... .1,000,000 |.. ....999,230 0 . 229 [0 |0 [032250 o 3.270 ...02/16/2016 ...|....02/23/2026 ...
037833-CJ-7 ..... APPLE INC .... A1 [ 1B FE L ...95.7620 |... ...95,762 |.... . 100,000 |.. ....104,163 O [ (1,023) [0 [0 fl00003.350 .o 2.210 ....08/19/2019 ...|....02/09/2027 ...
037833-CR-9 ..... APPLE INC .... e [ 1B FE L ...94.9320 |... .1,000,000 |.. ....985,775 O e 2,966 [0 foeeeiiiieel0002223.200 |- 3.550 ....03/05/2018 ...|....05/11/2027 ...
037833-DP-2 ... APPLE INC .... A1 [ 1B FE L ...86.6750 |... .1,000,000 |.. ,027,689 O [ (4028) [0 [0 fnnll2.200 . 1.740 ....03/02/2020 ...|....09/11/2029 ...
037833-DU-1 ..... APPLE INC .... e [ 1B FE L ...81.9040 |... ,590,000 |.. ,550,695 O e 4910 [0 e l0 el 10650 |- 2.010 ....12/01/2021 ...|....05/11/2030 ...
038522-A0-1 ..... ARAMARK SVCS INC . A1 [ AAFE L ...93.4970 |... ,135,989 |.........(66,059) [..veenennnn 528 [oeeiiiiiiininnn0 Jeveeininennnnn 0 f1005.000 e 5.150 ....03/28/2022 ...|....02/01/2028 ...
038522-AR-9 ... ARAMARK SVCS INC . e | 4AFE L ...98.9740 |....covnnnnnns 2,221,966 |.... . . 221,779 v (26,488) [ (1177) |0 o0 el 6L375 | 6.230 ...07/11/2022 ...|....05/01/2025 ...
03938L-BA-1 ..... ARCELORMITTAL SA LUX .ovvvviiiiiiiiniiiniecciiieeeees foen e e [ 2.0 FE L ...96.6880 |... 483,440 |.... ... 500,000 |.. 501,532 |oevvenivviiennnn0 oot (160) |0 o0 ]l 40550 Ll 4.440 ....08/03/2022 ...|....03/11/2026 ...
039524-AA-1 . ARCHES BUYER INC . 1 .4BFE .. ...78.3440 |. ..1,190,829 |. . 1,520,000 1,190,829 |.. .6.380 ...12/05/2022 .. 06/01/2028
039524-AB-9 ..... [ARCHES BUYER INC . 1 .5.AFE .. ...80.3840 |. 69,934 |. 87,000 ..69,934 |.. .5.900 ....11/30/2020 .. 12/01/2028
03959%K-AA-8 ..... [ARCHROCK PARTNERS L 1 .4BFE .. ...95.6240 |. ..401,621 |. ..420,000 401,621 |.. .6.050 ....10/24/2019 .. 04/01/2027
03959K-AC-4 ..... [ARCHROCK PARTNERS L ....eevviivirnnnniiiiiinnnnnneniinnnas oo oo 1 .4BFE .. ...91.6630 |. .. 1,893,758 |. .2,066,000 .1,869,845 |.. .6.610 ....08/09/2022 .. 04/01/2028 ...
03966V-AA-5 ..... ARCONIC ROLLED PRODU ....eeeeeeieeecennieeeeemmneees feen e N .3.CFE .. ...93.9980 |. ..864,782 |. ..920,000 .864,782 |.. ......5.460 ...03/18/2022 .. 02/15/2028 ...
03966V-AB-3 ..... ARCONIC CORPORATION ... A1 [ SAFE L ...98.5590 |... 665,273 |.... . 675,000 |.. +.0665,273 | (9,727) [0 0 011006000 . 5.990 ....04/29/2020 ...|....05/15/2025 ...
041242-AA-6 ..... oo |--4.CFE ..|... ...78.6500 |... ..755,040 |.... 755,040 oo (1M1A78) [l 7,097 o0 o0 50125 | 6.910 ...06/19/2022 ...|....11/15/2029 ...
043436-AU-8 ..... ASBURY AUTOMOTIVE GR . oo |- 3.BFE ..|... .. 88.1660 |... 029,976 |oeeiiiiienennnn 34,000 oanniiinnnn 29,976 el (4,045) [ (125) [0 a0 [l 40500 . 4.110 ....09/14/2020 ...}|....03/01/2028 ...
043436-AV-6 ..... ASBURY AUTOMOTIVE GR .... vee |- 4.AFE ). ...83.7690 |... 25,181 080,000 e 25,131 e (B137) [ (118) [0 |0 [ 4750 o 4.310 ....09/14/2020 ...|....03/01/2030 ...
043436-All-4 ..... ASBURY AUTOMOTIVE GR .... o | 3.BFE ... ...84.3820 |... ..189,860 |.... 189,860 |ovvenn (35,141) [0 0 [0 ]l 40625 L 4.620 ... 1170472021 ...|....11/15/2029 ...
043436-AX-2 ASBURY AUTOMOTIVE GR .... B . |- 3.BFE ..|... ...82.4000 |... 102,176 |.... . 102,176 |oeeeeen (21,824) [0 e l0 o0 022252000 ... 5.000 ....11/04/2021 ...|....02/15/2032 ...
04364V-AG-8 ..... [ASCENT RES - UTICA L . 1 .4BFE .. ...97.1560 |. ..514,927 | ..530,000 511,753 |.. .7.920 ....01/22/2021 .. 11/01/2026 ...
04364V-AR-4 ..... [ASCENT RES UTICA HLD . 1 .4BFE .. ...98.1500 |. ..284,635 |. ..290,000 .284,635 |.. .8.240 ....12/14/2020 .. 12/31/2028
04433L-AA-0 ..... ASHLAND LLC .......... .. 3.AFE .. ...80.0570 |. ..836,5% |. .1,045,000 .836,59 |.. .3.370 ....08/03/2021 .. 09/01/2031
045086-AP-0 ..... ASHTON 1/O0DS USA LLC . .. 4.AFE .. ...80.3900 |. .. 1,105,363 |. . 1,375,000 1,103,757 |.. .6.270 ...12/05/2022 .. 04/01/2030
04621X-AN-8 ..... ASSURANT INC ......... ..2.BFE .. ...74.1970 |. ..890,364 |. .1,200,000 .895,848 |.. . 2,376 |. ......6.380 ... 12/14/2022 .. 01/15/2032 ...
04624V-AA-7 ..... ASSUREDPARTNERS INC ... e 5B FE Ll ...96.8660 |... ... 805,000 |.. ....779,545 e 1,979 0 [0 02072000 . 8.360 ....10/07/2022 ...|....08/15/2025 ...
04624V-AB-5 ..... ASSUREDPARTNERS INC ... A1 [ 5B FE L ...82.4330 |... ,710,000 |.. .... 1,409,604 |........ .. (6,505) [e.vvuviiiiinnnnn0 e l0 00005625 . 5.160 ....10/22/2021 ...|....01/15/2029 ...
047649-AA-6 ..... ATKORE INC 1 e [ 8.CFE Ll ...85.8940 |.................414,868 |.................483,000 |.................414,868 |.........(70,327) [...ceeeueeeei(303) |oevvnnneeeennn0 o0 ]l 40250 .o 4.160 ...06/28/2021 ...|....06/01/2031 ...
049362-AA-4 ..... ATLAS LUXCO 4 S A R ... A1 4B FE L ...81.2040 |...oovvniinnnnnnn 36,542 | 45,000 [oiiiiiinnnnnn 36,542 e (7,693) [0 |0 [0 ]l 40625 L 4.620 ....06/05/2021 ...|....06/01/2028 ...
049560-AU-9 ..... ATMOS ENERGY CORP e [ G FE L ...99.2710 |.............. 1,786,878 |.............. 1,800,000 |.............. 1,799,993 |......cccevenuini0 feeriiiinniiiinn 86 |0 [0 0000625 .. 0.620 ....03/04/2021 ...|....03/09/2023 ...
053332-A-2 ..... AUTOZONE INC e | 2B FE ... ...92.4590 |... ...928,433 |0 [ (11,216) |0 0000030750 2.220 ....12/01/2021 ...|....04/18/2029 ...
05348E-BH-1 ..... AVALONBAY CMNTYS INC . vee |- 1.GFE ... ...82.9350 |... 875,279 v 0 e (4791) |0 [0 ]l 2,450 . 1.780 ...08/04/2020 ...|....01/15/2031 ...
05352T-AA-T7 ..... AVANTOR FDG INC ........ |- 3.CFE ..|... ...91.0720 |... +.396,163 |.....t i (88,837) [oeiiiiiiiien 0 0 [0 ]l 40625 L 4.620 ...07/07/2020 ...|....07/15/2028 ...
053611-AL-3 ..... AVERY DENNISON CORP .. 2.BFE .. ...93.3680 |. . ..50,997 |.. ......0.850 ...08/10/2021 .. 08/15/2024 ...
05368V-AA-4 ..... AVIENT CORPORATION .... ..3.CFE ..|... ...97.8880 |... ,350,000 |. ....1,279,096 |..........(6,970) |........... 1,428 |.....oooovnnn0 o0 ]l 7125 . 7.960 ...10/07/2022 ...|....08/01/2030 ...
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05369A-AC-5 ..... AVIATION CAP GROUP L w.evvvvvivenniiiiinniineevennnneees foen vee | s T L 2.CFE Ll 412,348 [...99.1990 [......eeevvnnnnn 396,796 |oeeivnnnnnnnnnns 400,000 (3,760) [.evvveeeeninnnd0 Joeeiiiiiinnnnl0 s 3.875 |...... 2.900 ...11/13/2019 ...|....05/01/2023 ...
053773-BF-3 ..... AVIS BUDGET CAR RENT . e [ 4B FE L ...85.6730 |... .. 160,000 |-eveenieeennnn. 187,077 [ (22,928) |oveeeeeeeeeennnl0 [0 0 e 5.375 |...... 5.370 ....02/17/2021 ...|....03/01/2029 ...
05526D-BR-5 ... BAT CAPITAL CORP A1 [ 2B FE L ...83.1580 |... 1,105,000 |.............. 1,105,000 [.ooovievnennenn0 Jovenenniiiinnnnl0 [0 0 s 2.259 |...... 2.250 ....09/22/2020 ...|....03/25/2028 ...
05552V-AA-0 ..... BCPE EMPIRE TOPCO IN ... A1 e 5B FE Ll ...89.8030 |... . 470,000 |.. 422,074 ..o (45,798) [ 400 0 [0 7.625 |...... 7.750 ...04/22/2021 ...|....05/01/2027 ...
05605H-AB-6 ..... BIWX TECHNOLOGIES INC .... A1 [ 3.CFE L ...90.2020 |... ..159,000 |.. L 143,421 e (15,579) [0 0 0 4125 |...... 4.120 ....06/09/2020 ...|....06/30/2028 ...
05605H-AC-4 ..... BWX TECHNOLOGIES INC . 1 e [ 8.CFE Ll ...87.6640 |... 156,042 |.... . 178,000 |.. .. 156,042 |..eee i (21,958) [0 o0 0 4125 |...... 4.120 ...08/29/2021 ...|....04/15/2029 ...
058498-All-6 ..... BALL CORP co | SAFE L. ...80.0200 |... 300,075 |.... 288,844 o0 010695 0 [0 2.875 |...... 6.780 ....10/19/2022 ...|....08/15/2030 ...
058498-AY-2 ..... BALL CORP ] 3AFE ... . 102.8470 |... .. 300,000 0 o0 o0 e 6.875 |...... 6.870 ....11/10/2022 ...|....03/15/2028 ...
05971K-AK-5 ..... BANCO SANTANDER .. 1.F FE .. ...97.2560 |. ..583,536 |. 600,000 |.. .0 .0.701 |......0.700 ....06/23/2021 ..
06051G-FU-8 ..... BANK AMER CORP . .. 2.AFE .. ...98.1050 |. .. 1,348,944 |. . 1,480,857 |.. ..(32,046) | .4.450 |......1.930 ....12/01/2021 ..
06051G-GT-0 ..... BANK AMER CORP ... 1 1FFE .. ...95.8680 |. ..1,917,360 |. .2,042,000 |.. .. (14,6%) |. ......3.003 |......2.290 ....06/12/2020 .. .
06051G-HD-4 ..... BANK OF AMERICA CORP .... N L .. 1.F FE ..|... ...90.7210 |... 4,694,812 |.... . ....5,086, 166 e 86,580 |eeeiniiiiieeenn0 [0 2.916 |...... 3.140 ...06/12/2022 ...|....12/20/2028 ...
06051G-HG-7 ..... BANK OF AMERICA CORP .... B L .. 1.F FE ..|... ...92.4480 |... . 500,000 |.. 523,328 L (3,373) [0 0 e 3.970 |...... 3.130 ....06/24/2019 ...|....03/05/2029 ...
06051G-HL-6 ..... BANK AMER CORP N L .. 1.F FE ..|... ...99.1160 |... .1,360,000 |.. o 1,380,511 [0 e (36,236) [0 [0 e 3.864 |...... 1.150 ...06/11/2020 ...|....07/23/2024 ...
06051G-HQ-5 ..... BANK AMER CORP ... B L .. 1.F FE ..|... ...91.0230 |... 1,000,000 |.eevenireennnnn 916,583 [ooeiiiiiiiiiin 0 e 1,083 [0 0 3.974 |...... 5.400 ....11/21/2022 ...|....02/07/2030 ...
06051G-HV-4 ..... BANK AMER CORP ... N L .. 1.F FE ..|... ...86.2140 |... .3,000,000 |-............. 3,148,886 |.................0 |oeeeeeni i (20,861) [oeeeenniee 0 e s 3.19 |...... 2.360 ...03/04/2020 ...|....07/23/2030 ...
06051G-JH-3 ..... BK OF AMERICA CORP .... B L .. 1.F FE ..|... ...95.9160 |... FR £ 10 Y £ [0 VI R | B A | N NP | B FOPRRRN | I 0.810 |...... 0.810 ....10/16/2020 ...|....10/24/2024 ...
06051G-JK-6 ..... BK OF AMERICA CORP .... N L .. 1.F FE ..|... ...89.0020 |... 1,415,000 |.. 1414444 0 e 142 0 [0 1.197 |...... 1.200 ...06/10/2021 ...|....10/24/2026 ...
06051G-JR-1 ..... BK OF AMERICA CORP .... N .. 1.F FE ..|... ...93.8040 |... 595,655 |.... ..635,000 |.. 20835,000 |oeveeiiiiiinnnn0 [0 0 0 0.976 |...... 0.970 ....04/16/2021 ...|....04/22/2025 ...
06051G-JS-9 ..... BK OF AMERICA CORP . .. 1.F FE .. ...87.7340 |. ..258,815 |. ..295,000 257,718 |.. 1,734 |......4.850 ....10/04/2022 .. 07/22/2027
06051G-JZ-3 ..... BK OF AMERICA CORP . .. 1.F FE .. ...84.3250 |. ..1,167,901 |. . 1,385,000 1,381,381 |.. .2.087 |......2.130 ....12/02/2021 .. 06/14/2029
06051G-KA-6 ..... BK OF AMERICA CORP . .. 1.F FE .. ...77.2510 |. .. 2,375,468 |. .3,075,000 .3,010,323 |.. .2.299 |......2.540 ...12/0172021 .. 07/21/2032
06051G-KC-2 ..... BK OF AMERICA CORP . .. 2.AFE .. ...73.7050 |. ..440,000 344,913 |.. .2.482 |......4.620 ....06/30/2022 .. 09/21/2036 ...
06051G-KE-8 ..... BK OF AMERICA CORP . .. 1.F FE .. 875,000 |...92.3010 |. . 875,000 875,000 |.. .....1.530 |...... 1.530 ...12/0172021 .. 12/06/2025 ...
06051G-KK-4 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ,643,492 1...80.8190 |... .1,700,000 |.. 1,647,220 [0 e 3728 o0 0 2.972 |...... 3.330 ....02/22/2022 ...|....02/04/2033 ...
06051G-KQ-1 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ,019,770 |...91.7520 |... .1,000,000 |.. e 1,018,857 il 0 e (913) [0 el 0 e 4.571 |...... 4.320 ....06/26/2022 ...|....04/27/2033 ...
06051G-KS-7 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ..780,000 |...97.6830 |... ... 780,000 |..eveniiiiennnn 780,000 [oiiiiiinnennn0 Joveeiiniiiinnnnl0 [0 0 3.841 [...... 3.840 ...04/21/2022 ...|....04/25/2025 ...
06051G-KW-8 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ..660,000 |...97.8290 |... . 660,000 |.. 10 660,000 |-eeeeiiieeeennn0 o0 0 0 4.948 |...... 4.940 ....07/19/2022 ...|....07/22/2028 ...
06051G-LC-1 ..... BK OF AMERICA CORP .... |- .G FE ... ..500,000 |. 103.4260 |... . 500,000 |.. +..500,000 |eeveniiiiiennnn0 o0 0 0 6.204 |...... 6.200 ....11/07/2022 ...|....11/10/2028 ...
064058-AH-3 ..... BANK OF NEW YORK MELLON ... N A .. 2.AFE ..|... .. 192,500 |...96.2630 |... 192,526 |.... . 200,000 |.. 192,500 |eeeeeiieeeenn0 o0 0 [0 | 4.700 |...... 4.950 ....10/31/2022 ...|....01/01/9999 ...
073685-AH-2 ..... BEACON ROOFING SUPPLY INC . 1 .4.CFE .. 855,439 |...83.2260 |. .. 749,034 |. . 900,000 749,034 |.. 4,125 |...... 4.940 ....06/11/2022 .. 05/15/2029 ...
07831C-AA-1 ..... BELLRING BRANDS INC ..4.CFE .. ,822,563 |...96.3520 |. . 1,777,694 |. . 1,845,000 1,765,738 |.. .(56,631) |. .7.000 |......7.200 ...12/05/2022 .. 03/15/2030 ...
081331-AE-0 ..... BELVOIR LD LLC ...... . .. 1.EFE .. ...99.7030 |. ..172,017 ). .. 172,530 170,554 |.. .5.300 |[......5.420 ....00/22/2022 .. 12/16/2035 ...
084659-AV-3 ..... BERKSHIRE HATHAWAY E . 1 . 1.GFE .. ...91.3520 |. .. 1,036,845 |. . 1,135,000 1,271,469 |.. .3.700 |......1.920 ...08/04/2020 .. 07/15/2030
084659-BD-2 ... BERKSHIRE HATHAWAY E . .. 1.G FE .. ...77.6460 |. ..776,460 |. .1,000,000 .838,179 |.. ......1.650 |......3.930 ....06/26/2022 .. 05/15/2031 ...
08576P-AH-4 ..... BERRY GLOBAL INC .. 2.CFE ..|... . ...89.1890 |... ... 705,000 |.. e B97,470 o0 2,385 0 [0 1.570 |...... 1.930 LLA171772021 L. ....01/15/2026 ...
085770-AB-1 ..... BERRY GLOBAL ESCROW CORP .. |- 3.BFE ..|... ,151,772 (...97.7250 |... .1,095,000 |.. ,070,089 |.........(43,781) |oeeeeuee. (11, 751) [0 el s 5.625 |...... 4.400 ....11/01/2019 ...|....07/15/2027 ...
08580B-AA-4 ..... BERRY PETE CO LLC . |--4.CFE ..|... .. 268,395 |...92.0010 |... ..363,000 |.. 299,966 |-.eveneeeeeennnnn0 feeiiieenn 15,058 |oeeiiiiiiiil0 [0 7.000 |..... 14.000 ....11/02/2020 ...|....02/15/2026 ...
08949L-AB-6 ..... BIG RIV STL LLC/ BRS . |- 4AFE L s ...95.4500 |... ..496,000 |.. 473,432 |ooovnnn (22,568) [oivviiineenn0 il 0 6.625 |...... 6.620 ....09/09/2020 ...|....01/31/2029 ...
092113-AU-3 ..... BLACK HILLS CORP L] 2.AFE L. 1,750,000 |...93.3210 |... .1,750,000 |.. ,750,000 foeeeeeiniiieee0 el 0 [0 0 e 1.037 |...... 1.030 ...08/23/2021 ...|....08/23/2024 ...
092174-AA-9 ..... BLACK KNIGHT INFOSER .... |- 3.CFE ..|... ...87.0280 |... . 201,000 |.. 174,926 e (26,074) [0 0 0 3.625 |...... 3.620 ....08/12/2020 ...|....09/01/2028 ...
09261B-AA-8 ..... BLACKSTONE HLDGS FIN ... .. 1.EFE ..|... ...72.9050 |... 364,525 |.... . 500,000 |.. 10385,026 |.eeveniieeennn0 e 3,286 |0 [0 1.600 |...... 5.040 ...09/14/2022 ...|....03/30/2031 ...
09261B-AC-4 ..... BLACKSTONE HLDGS FIN ... .. 1.EFE ..|... ...81.5770 |... 815,770 |.... .1,000,000 |.. 828,285 |oveiiiiiennnnn0 1,925 0 0 1.625 ....12/01/2022 ...|....08/05/2028 ...
09261B-AK-6 ..... BLACKSTONE HLDGS FIN . .. 1.EFE .. . 101.1130 |. ..505,565 |. . 500,000 499,145 |.. ......6.200 |.. . ....10/31/2022 .. 04/22/2033 ...
09261H-AB-3 ..... BLACKSTONE PRIVATE C ... .. 2.CFE ..|... ...91.9920 |... 197,783 |.... ..215,000 |. ..215,000 | o0 0 0 1.750 |...... 1.750 ...08/10/2022 ...|....09/15/2024 ...
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093645-AJ-8 ..... BLOCK COMMUNICATIONS ....eevnivivinnnniiniinnneeeeennnns oo ven | s T LAAFE L 260,000 |...87.4080 |........ooeeeeenn227,261 |oueenniiinnnnnn 260,000 |.oeevvnnnninnnns 227,261 [coeeeeen (32,739) |0 o0 [0 e 4.875 |...... 4870 |MS covvs e 4,225 ....02/10/2020 ...|....03/01/2028 ...
094234-AA-9 ... BLOOMIN BRANDS INC / ... vee |- 4.AFE ). 1,249,917 |...84.2400 |... .1,470,000 |.. o 1,238,328 | (16,116) | ,527 o0 o0 e 5125 |...... 8.140 |AO ...... ... 15,905 |... ....12/05/2022 ...|....04/15/2029 ...
095796-AE-8 ..... BLUE RACER MIDSTREAM .... v |- 4.AFE L) .. 274,513 ]...96.9520 |... ..265,000 |oeevvvininnnnnnn266,928 [ (12,914) [ (2,926) [0 o0 e 6.625 |...... 5.370 [JJ ....... e 8,095 |... ....04/11/2022 ...|....07/15/2026 ...
09624H-AA-T7 ..... BLUEL INX HOLDING . v |- 4AFE ... ...83.1300 |... ..535,000 |eevrrunneeeenn. 444,746 |.........(83,745) |.oeeeriiee i 739 [0 o0 e 6.000 |...... 6.220 [MN ..ocee oeeemnnieeeenes 4,102 |... ....10/21/2021 ...|....11/15/2029 ...
097023-CY-9 ..... BOEING CO o .. 2.CFE ... ...97.8090 |... 01,205,000 |..evenenennnn 1,376,699 [ooiiiinnininn 0 et (21,515) [0 0 e 5.150 |...... 2.900 [MN ...... ..10,343 |... ....12/01/2021 ...|....05/01/2030 ...
097023-DE-2 ..... BOEING CO .... vee |- 2.CFE ... ...95.8720 |... . 910,000 |.. ... 910,000 O o0 0 o0 e 1.433 |...... 1.430 ...02/02/2021 ...|....02/04/2024 ...
097023-DG-7 ..... BOEING CO .... o .. 2.CFE ... ...90.9660 |... . 500,000 |.. ....467,705 O e 3,664 |0 [0 2.1% |...... 4.450 ....08/08/2022 ...|....02/04/2026 ...
097751-BM-2 ..... BOMBARDIER INC ... |- 5.AFE ... ...99.2370 |... . 746,000 |.. 1. 739,337 |t (3,252) |eeveeeeeeen (82) [0 o0 [l 7.500 |...... 7.670 ...10/07/2022 ...|....08/15/2025 ...
097751-BX-8 ..... BOMBARDIER INC ... .. 5.AFE .. ...92.5930 |. . 380,000 .361,853 |.. .. (7,399) |. .6.000 |......7.290 ....12/05/2022 ..
097793-AE-3 ..... BONANZA CREEK ENERGY . .. 3.CFE .. ...91.5500 |. ..420,000 .384,510 |.. .(39,138) |. .5.000 |......4.660 ....01/05/2022 ..
09951L-AA-1 ..... BOOZ ALLEN HAMILTON .. .3.CFE .. ...88.7730 |. ..425,000 377,285 |.. . (39,2908) |. .3.875 |......4.270 ...02/10/2022 ..

10112R-Al-4 ... BOSTON PPTYS LTD PARTNERS . S 2.AFE L[l 408,470 |...98.2530 |.................491,265 |................ 500,000 |.................499,816 [.............oii0 | 163 [0 0 3.800 |...... 3.830 ...06/18/2013 ... [....02/01/2024 ...

. ...98.2530 |...
S| 2.AFE L

491,265 |.... . 500,000 |.. ...499,816 |......cceneeild 0 |...

L A12,339 [ 0 f...

10112R-8B-9 ..... BOSTON PPTYS LTD PAR . . ...86.3230 |... 332,344 |.... ..385,000 .. 812,339 |0 i (4,060) [0 L0 [ 3.400 |...... 2.170 ....06/12/2020 ... |....06/21/2029 ...
103304-BV-2 ..... BOYD GAMING CORP v [ 4.CFE )., .. 87.1180 |... 370,252 |.... ..425,000 |.. ....370,252 |......... (57,683) |-eeeeeeeeen (347) [0 |0 s 4.750 |...... 4.620 ...01/18/2022 ... |....06/15/2031 ...
103557-AC-8 ..... BOYNE USA INC v |- 4BFE ... ...88.6310 |... 132,947 |.... . 150,000 .. 132,047 | (17,084) |oeeeiiiiieennn0 o0 0 s 4.750 |...... 4.740 ....02/02/2022 ... |....05/15/2029 ...
10921U-2A-5 ..... BRIGHTHOUSE FINANCIA ... eo [« 1.GFE ... ...94.2120 |... 127,186 |.... ..135,000 |.. 134,904 |0 el T 0 L0 1.000 |...... 1.050 ....04/06/2021 ... |....04/12/2024 ...
10921U-2H-0 ..... BRIGHTHOUSE FINANCIA . v [ 1.GFE L), ...92.1760 |... ..705,146 |.... . 765,000 |.. 764,331 [0 310 0 0 1.750 |...... 1.790 ...01/06/2022 ... [....01/13/2025 ...
109696-AA-2 ... BRINKS CO eo - 8.CFE ... ...91.6720 |... 082,000 feeeeeeeei 75,171 e (B03) |l 29 0 |0 4.625 |...... 6.520 ....12/20/2022 ...|....10/15/2027 ...
109696-AB-0 ... BRINKS CO .| 3.CFE ..|... ...98.3540 |... +..40,000 [oooeiiiiinnnnnnnn 39,342 foiiiiiii i (658) |0 L0 0 5.500 |...... 5.500 ....06/18/2020 ... [....07/15/2025 ...
110122-DU-9 ..... BRISTOL-MYERS SQUIBB . .. 1.F FE .. ...87.2820 |. .1,000,000 .2.950 |......3.640 ....06/26/2022 .. 03/15/2032

11120V-AE-3 ..... BRIXMOR OPERATING PR . ..2.CFE .. ...91.6160 |. . 1,320,000 ..(20,313) | .3.900 |......2.190 ... 12/0172021 .. 03/15/2027

11133T-AD-5 ... BROADRIDGE FINL SOLU . . .. 2.AFE .. ...84.8310 |. .1,135,000 1,822 | .2.900 |......5.440 ....12/05/2022 .. 12/01/2029

11134L-AF-6 ..... BROADCOM CORP/BROADC ....eeveiviieeeesiiiiieeeeeniiieees [ e L2.CFE .. ...98.3260 |. .1,000,000 . .. (24,162) |. .3.625 |......1.160 ...08/18/2020 .. 01/15/2024 ...
11136F-BE-0 ..... BROADCOM INC ... ..2.CFE .. ...84.6350 |. . 500,000 424,992 |.. ..3,362 |. .....1.960 |......5.330 ....00/19/2022 .. 02/15/2028 ...
11135F-BK-6 ..... BROADCOM INC ... v [-2.CFE ). ...80.4480 |... .1,690,000 |.. ,731,381 L (3,432) [0 L0 [ 3.419 |...... 3.130 ...12/0172021 ... [....04/15/2033 ...
11136F-BP-5 ... BROADCOM INC e [-2.CFE ). ...73.8320 |... 847,312 |0 e 2,857 [0 0 e 3.137 |...... 5.650 ....06/30/2022 ... |....11/15/2035 ...
114259-Al-4 ... BROOKLYN UNION GAS C . v [~ 2.BFE ... ...93.7620 |... +0.500,000 |oeeeeiiiiiienen0 o0 0 L0 [ 4.866 |...... 4.860 ....08/02/2022 ... |....08/05/2032 ...
117043-A8-8 ..... BRUNSWICK CORP | e [ 2B FE L)L ...92.4490 |... ....420,723 e 168 [0 |0 0.850 |...... 0.880 ....08/04/2021 ... |....08/18/2024 ...
118230-AP-6 ..... BUCKEYE PARTNERS L P ... A1 [ 8B FE L)L ...73.8020 |... 191,885 |.... ....191,885 |......... (37,917) |+eeeieeennn 545 [0 |0 s 5.600 [...... 6.550 ....01/22/2021 ... |....10/15/2044 ...
118230-A0-4 ..... BUCKEYE PARTNERS L P ... e [ 8B FE L)L ...89.6250 |... 401,520 |.... . ...401,520 |......... (20,702) |.eeeeenn8,722 [0 |0 s 3.950 |...... 5.590 ...11/01/2019 ... [....12/01/2026 ...
118230-AR-2 ..... BUCKEYE PARTNERS L P . 1 .3.BFE .. ...87.6440 |. ..133,219 . ..152,000 133,219 |.. . (7,252) | .4.125 |......5.920 ....10/22/2019 .. 12/01/2027 ...
118230-AT-8 ..... BUCKEYE PARTNERS L P . 1 .3.BFE .. ...96.3950 | ..228,948 |. ..240,000 .228,948 |.. .(11,082) |. 4125 (... 4.120 ....02/11/2020 .. 03/01/2025

118230-AU-5 ..... BUCKEYE PARTNERS L P . 1 .3.BFE .. ...88.0540 |. ..339,008 [. ..385,000 .339,008 |.. .(45,992) |. . ... 4.490 ...02/11/2020 .. 03/01/2028

122017-AB-2 ..... BURLINGTON STORES INC . ..4.CFE .. . 115.5000 |. ..167,475 |. 145,000 .145,000 |.. .2.250 |......2.250 ....04/14/2020 .. 04/15/2025

12429T-AD-6 ..... BIAY HOLDING COMPANY . 1 ..4.CFE .. ...97.4400 |. ..890,602 [. .890,602 |.. e il 7,130 ....08/22/2022 .. 04/15/2024 ...
124857-AT-0 ..... (BS CORP | e [ 2B FE L)L ...88.9130 |... . . 427,289 o0 | 8,863 [0 |0 3.375 |...... 4.480 ...06/29/2018 ... [....02/15/2028 ...
1248EP-BR-3 ... CCO HLDGS LLC/CAP CORP CORPORATE A1 [ 8B FE L)L ...96.9730 |... ..273,000 |.. 264,736 |[oooeeeenn (4,962) |oonnivennnnnnn 872 [0 |0 5.500 |...... 5.900 ....01/15/2019 ... |....05/01/2026 ...
1248EP-BX-0 ..... 0CO HLDGS LLC / CCo e [ 8B FE L)L ...91.0190 |... .2,731,000 |.. ....2,485,729 e (6,591) |eee 0 0 5.000 |...... 4.720 ....00/21/2022 ... |....02/01/2028 ...
1248EP-CB-7 ... 0CO HLDGS LLC / CCO ... A1 [ 8B FE L)L ...90.6520 |... .1,300,000 |.. ... 1,178,476 e (1,601) |0 0 5.375 |...... 5.190 ....03/18/2022 ... |....06/01/2029 ...
1248EP-CD-3 ..... 0CO HLDGS LLC / CCO ... e [ 8B FE L)L ...86.4700 |... .1,695,000 |.. .... 1,465,667 5,648 |0 0 4.750 |...... 5.970 ....07/07/2022 ... ....03/01/2030 ...
1248EP-CE-1 ... 0CO HLDGS LLC / CCO ... A1 .| 3.BFE ... ...82.8410 |... . 600,000 .. ....497,046 e BB |0 0 4.500 |...... 6.360 ....03/19/2020 ... |....08/15/2030 ...
1248EP-CK-7 ... 0CO HLDGS LLC / CCO ... L 4AFE ... . ...80.4400 |... 482,640 |.... . 600,000 |.. ....482,640 |.........(88,144) |...........2,584 |0 L0 e 4.250 |...... 4.980 ...02/07/2022 ... |....02/01/2031 ...
1248EP-CL-5 ... 0CO HLDGS LLC / CCO ... .. 3.BFE ..[... .. 1,103,970 |...76.9240 |... 853,856 |.... , 853,856 P 1 N | IRt ) RPN 4.500 |...... 4.560 ...11/23/2021 ... |....06/01/2033 ...
1248EP-CS-0 . 0CO HLDGS LLC / CCo .. 4.AFE .. 3,086,582 |...94.1660 |. .. 2,942,688 |. 3,125,000 .2,935,027 |.. (152,559) |. ......6.375 |......6.500 ....10/07/2022 .. 09/01/2029 ...
12511V-AA-6 ..... CODI ESCROW ISSUER IN ...vvvvveeeiiiiiiiiiiiiiiiiiieeens L 4AFE L. ..980,000 [...89.8180 f........ccoune.s 880,216 |.... . 980,000 |. ... 880,216 |......... (99,784) )..oovvvereen0 foniieeiiinn0 0 s 5.750 |...... 5.750 ...03/30/2022 ... |....04/01/2030 ...
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12543D-BC-3 ..... CHS / CNNTY HEALTH S T LABFE Ll 543,844 1...91.2500 |.................501,875 [....ccooennnnnnn 550,000 [......cevvnunnnns 501,875 |...ooeee. (44,907) |oevvveenenn 844 |0 0 e 8.000 |...... 8.210 |MS ...... ....12/17/2019 ...|....03/15/2026 ...
12543D-BG4 ..... COMMUNITY HEALTH SYS ... e [ 4B FE L .. 575,294 |...85.9280 |... ..575,000 |.. .. 494,086 |.........(81,152) [..coieiiiiiii (56) |oeeenieeeeeenn0 [0 5.625 |...... 5.600 |MS ...... ....02/18/2022 ...|....08/15/2027 ...
12543D-BH-2 ... COMMUNITY HEALTH SYS ... A1 4B FE L ...83.7780 |... . 260,000 |.. 217,828 e (2177 [0 0 0 6.000 |...... 5.990 (JJ ....... ....12/11/2020 ...|....01/15/2029 ...
12543D-BK-5 ..... COMMUNITY HEALTH SYS ... e [ 4B FE L ...72.7890 |... .2,080,000 |.. ..1,514,011 |........(561,920) |..ceevnnneen 401 [0 o0 e 4.750 |...... 4.770 |FA ...... ....02/16/2021 ...|....02/15/2031 ...
12543D-BM-1 ... COMMUNITY HEALTH SYS ... e |- 4B FE ... . ...75.5820 |... ... 670,000 |.......ooeeee....506,399 [...o. (163,601) |eveeenniiiinnnnl [0 0 s 5.250 |...... 5.240 [MN ...... ....01/20/2022 ...|....05/15/2030 ...
125523-AF-7 ..... CIGNA CORP vee |- 2.AFE )., .. 916,514 ]...99.3610 |... ... 917,000 |.. 916,937 [cooeeeeeeneeend0 e 114 0 0 e 3.750 |...... 3.760 |dJ ....... ...09/06/2018 ...|....07/15/2023 ...
125523-AH-3 ..... CIGNA CORP NEW e | 2.AFE L. ,872,809 |...96.6460 |... . 1,838,006 |....ooeevvnnnnnnn0 e (31,883) vl o0 e 4.375 |...... 2.180 |AO ...... ....12/01/2021 ...|....10/15/2028 ...
125523-CN-0 ..... CIGNA CORP NEW |- 2.AFE ... ...82.0850 |.................820,850 |..............1,000,000 |......0..eseeenn999,035 |oeeenieeennnnnn0 foveeeinienn 105 |0 o0 e 2.375 |...... 2.380 [MS ...... ....03/01/2021 ...|....03/15/2031 ...
12556L-BJ-4 . CIT BK NATL ASSN PAS .... ..2.BFE .. ...94.6060 |. .. (15,011) | .2.969 |......1.400 ... 1072172021 .. 09/27/2025
125896-BS-8 ..... CMS ENERGY CORP CORPORATE .2.BFE .. ...92.8760 |. ..3,255 |. .3.450 |......4.040 ...10/17/2018 .. 08/15/2027
12592B-AN-4 . CNH INDUSTRIAL CAPIT ... ..2.BFE .. ...97.0930 |. . 244,418 |.. ... 3.950 |......4.950 ...09/14/2022 .. 05/23/2025 ...
12592B-AP-9 ..... CNH INDUSTRIAL CAPIT ... v |- 2.BFE ... . 100.3250 |... . 605,000 |.. 801,323 |0 e 261 0 [0 5.450 |...... 5.680 ....10/06/2022 ...|....10/14/2025 ...
12597Y-AA-T ... CP ATLAS BUYER INC. oo |- 5.BFE ..|... ...74.4000 |... ... 736,000 |.. 547,584 e 8,964 |0 0 7.000 ....06/06/2022 ...|....12/01/2028 ...
12626P-AM-5 ..... CRH AMERICA INC CORPORATE vee |- 2.AFE )., ...96.5530 |... .1,100,000 |.. +..1,099,630 |..ooeeeennnnnnns 0 fooeereeeeeee M6 o0 0 3.875 ....05/12/2015 ...|....05/18/2025 ...
126307-AH-0 ..... CSC HLDGS INC .. . |..4.CFE ..|... ...93.2500 |... . 418,000 |.. ....389,785 |......... (22,964) |............3,439 |ooovrviennnnnnn [0 s 5.250 ....11/01/2019 ...|....06/01/2024 ...
126307-AS-6 ..... CSC HLDGS LLC .. vee |- 8.CFE ... ...80.7830 |... . 715,000 |.. ....577,5%8 |....... (110,380) [-eeeeenn (4,927) |ovevniiieeeennn0 [0 s 5.375 ....10/07/2022 ...|....02/01/2028 ...
126307-BA-4 ..... CSC HOLDINGS LLC . v |- 4.CFE ... ...56.6190 |... ....405,392 |........ (302,589) |.......... (6,737) [eevvvvvvinnnnnnn0 |0 [, 5.750 ....01/22/2021 ...|....01/15/2030 ...
126307-BB-2 ..... CSC HLDGS LLC oo |- 8.CFE ..|... ...70.8030 |... 690,329 |.... ....690,329 |........ (145,265) ... 5,845 [0 0 s 4.125 ...08/10/2022 ...|....12/01/2030 ...
126307-BD-8 ..... CSC HLDGS INC .. |- 4.CFE ..|... ...55.4830 |... 354,536 |.... ....354,536 |........ (252,043) [..vvvvvnnnnnnn 846 |0 [0 4.625 ....04/30/2021 ...}|....12/01/2030 ...
126307-BF-3 ..... CSC HLDGS LLC .. .3.CFE .. ...65.3770 |. ..224,897 |. .224,897 |.. .(98,398) |. .3.375 |.. ....11/04/2020 .. 02/15/2031
126307-BH-9 ..... CSC HLDGS LLC .. .. 3.CFE .. ...69.5680 |. ..340,883 |. .340,883 |.. . (94,551) |. .4.500 |.. ....08/11/2022 .. 11/15/2031
126307-BK-2 ..... CSC HLDGS LLC ..4.CFE .. ...56.0000 |. ..126,000 |. 126,000 |.. .(91,170) |. .5.000 |.. ....04/29/2021 .. 11/15/2031
126408-HU-0 ..... CSX CORP ... e | 2.AFE L. ...94.0610 |. .. 1,410,915 |. .1,499,089 |.. .0 .4.100 |.. ...07/21/2022 .. 11/15/2032 ...
126458-AE-8 ..... CTR PARTNERSHIP LP/ o |- SLAFE L. ...84.9130 |. ..211,433 |. .. 211,433 |.. .(37,567) |. ......3.875 |.. ...06/03/2021 .. 06/30/2028 ...
12653C-AK-4 ..... CNX RES CORP e | 4AFE L. ...95.9870 |... . 370,000 |.. ...365,152 | (14,848) [oniiiiinennnl0 Jeciiiinnl0 [0 s 7.375 ....00/12/2022 ...|....01/15/2031 ...
12654A-AA-9 ..... CNX MIDSTREAM PARTNE ... v |- 4AFE ... ...82.1960 |... ... 110,000 |-.evenieeeennnnnn 90,416 [oooeiinn (19,358) |oveeeneeieeennnl0 o0 0 s 4.750 ....09/15/2021 ...|....04/15/2030 ...
12657N-AA-8 ... COP HOLDCO LP & BIP- .... e |- 4B FE ... ...87.5380 |... 21,115,000 |..ovennnnne... 976,049 [l (76,254) |eeeenn 1,225 [0 0 5.500 ....10/07/2022 ...|....06/15/2031 ...
12662P-AB-4 ..... CVR ENERGY INC ... e | 4AFE L ...92.1480 |... .1,585,000 |.............. 1,460,546 |.........(66,802) |.......... 13,150 [...cccerreieeein0 Joerrriiiieeennnl0 s 5.250 ...10/07/2022 ...|....02/15/2025 ...
12662P-AD-0 ..... CVR ENERGY INC N . A1 [ AAFE L ...87.2080 |... ..305,000 |..eevvnnnnn.. 265,984 |.....tn(25,507) [oeeeennnn 1,741 o0 [0 e 5.750 ....03/10/2022 ...|....02/15/2028 ...
126650-CL-2 ..... CVS HEALTH CORP CORPORATE ... e 2B FE L ...97.6800 |... .1,905,000 |.. 2,010,815 [oiieiiiienl0 e (40,259) [0 [0 e 3.875 ...12/01/2021 ...|....07/20/2025 ...
126650-CU-2 ..... CVS HEALTH CORP CORPORATE 1 .2.BFE .. ...93.4720 |. . 600,000 573,786 |.. .2.875 |.. ....10/16/2018 .. 06/01/2026 ...
126650-CX-6 ..... CVS HEALTH CORP .. 1 .2.BFE .. ...96.9100 |. ..438,000 434,448 |.. . .4.300 |.. ....03/06/2018 .. 03/25/2028
126650-DJ-6 ..... CVS HEALTH CORP .. 1 .2.BFE .. ...90.9010 |. ..795,000 871,73 |.. .0 ..(10,011) | .3.750 |.. ....06/11/2020 .. 04/01/2030
12687G-AB-5 ... CABLEVISION LIGHTPAT . 1 .5.AFE .. ...74.4720 |. . 885,000 .659,077 |.. (203,003) | (2,366) |- .5.625 |.. ....03/18/2022 .. 09/15/2028
13057Q-AH-0 ..... CALIFORNIA RES CORP 1 .4BFE .. ...96.2220 |. ..320,000 .307,910 |.. .(12,000) |. I VA ....01/14/2021 .. 02/01/2026 ...
13123X-BF-8 ..... CALLON PETE CO DEL .... oo | 4B FE L 1,764,900 |...91.6300 |... .1,820,000 |.. ....1,667,666 |......... (97,413) [oeeeeeeeeean 179 o0 [0 e 7.500 ...12/15/2022 ...|....06/15/2030 ...
131347-CK-0 ..... CALLPINE CORP .. A1 [ SAFE L .. 118,410 |...95.4150 |... ..133,000 |.. 124146 0 fooeeeeen 2,198 oiiiiiiiiinl0 el 5.250 ....03/19/2020 ...|....06/01/2026 ...
131347-CM-6 ..... CALPINE CORP ... e [ SAAFE L ...89.4180 |... ..585,000 |.. ....523,095 |......... (64,054) [cenneeeeennn (B14) |0 [0 e 4.500 ....11/22/2021 ... |....02/15/2028 ...
131347-CN-4 ..... CALPINE CORP A1 [ AAFE L ...89.4320 |... . 2,493,000 |.. ... 2,229,540 |........ (265,156) |......... (15,518) [c.oevvvrrnnnnnnn0 |0 [, 5.125 ...01722/2021 ...|....03/15/2028 ...
131347-CP-9 ..... CALPINE CORPORATION ... e | 4AFE L ...85.9650 |... ..285,000 |eevvvennnnnenn..245,000 |.........(26,474) |.ceeeeeee 1,241 |0 o0 e 4.625 ....03/18/2022 ...|....02/01/2029 ...
131347-C0-7 ..... CALPINE CORPORATION ... A1 [ AAFE L . ...84.0500 |... ..230,000 |.. ....193,315 0 0 [0 5.000 ....07/27/2020 ...|....02/01/2031 ...
131347-CR-5 ..... CALPINE CORPORATION ... T |- SAFE Lt ..730,000 |...80.6450 |... 588,709 |.... . 730,000 |.. ....588,709 o0 o0 o0 e 3.750 ...12/02/2020 ...|....03/01/2031 ...
133131-AZ-5 ..... CANDEN PPTY TR ... T [ .G FE ... .. 723,698 |...86.2750 |... ..573,729 |.... . 665,000 |.. ....709,850 2 (5,885) [ouniiiiiiiiin0 0 2.800 ...08/27/2020 ...|....05/15/2030 ...
13323A-AB-6 ..... CAMELOT FIN S A .. 1 .4BFE .. . 46,438 |...93.8800 |. ... 46,940 |. 50,000 ..46,875 |.. T ......4.500 |.. ....05/18/2022 .. 11/01/2026 ...
138616-AE-7 ..... CANTOR FITZGERALD .. 2.CFE ..|... .. 905,592 |...98.1660 |... 824,594 |.... . 840,000 |. .. 875,118 (27,630) [ovvvvveennnnnnnn0 oo 0 e, 4.875 ...12/01/2021 ...|....05/01/2024 ...
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14040H-CF-0 ..... CAPITAL ONE FINL COR ....ovvvvvvnnreninnnneenvennnnens fooe ven e | s L3AFE L 265,000 |.. 78.7880 |.......oeeeee.n.208,788 [oeniiiiinnnnnn 265,000 |......ccevnnnnns 208,788 |..evvvenn (56,212) [ounnniiiiinnennl0 Joeveiiinl0 0 3.950 |...... 3.950 ...06/08/2021 ...|....01/01/9999 ...
14040H-CU-7 ..... CAPITAL ONE FINL COR .... .. 2.BFE ..|... ..500,000 |...98.0370 |... . 500,000 |.. +.500,000 |eeeenieeeeennn0 o0 0 0 4.985 |...... 4.980 ....07/25/2022 ...|....07/24/2026 ...
14180L-AA-4 ..... CARGO AIRCRAFT MGMT .. 3.CFE ..|... .. 279,125 ]...90.9160 |... ..290,000 |.. ...263,656 |.........(16,140) [....ooveennnn 671 Joiiiiiininnnl0 [0 s 4.750 |...... 5.550 ....08/10/2022 ...|....02/01/2028 ...
142339-AK-6 ..... CARLISLE COS INC .. 2.BFE ..|... .. 820,027 |...96.7860 |... ... 820,000 |.. 819,969 |..ooeeeevvneennn0 e (40) [0 o0 e 0.550 |...... 0.530 ....10/12/2021 ...|....09/01/2023 ...
14448C-AR-5 ..... CARRIER GLOBAL CORPO . I .. 2.CFE ..|... ,154,642 |...76.2830 |... . 1,435,000 |.. 158,673 |ovveniiiiiinnn0 foriinn4,082 o0 [0 e 3.377 |...... 5.060 ....08/22/2022 ...|....04/05/2040 ...
14575E-AA-3 ..... CARS COM INC N A . |--4.CFE ..|... .. 197,000 |...88.9480 |... . 197,000 |.. 175,228 e (21,772) [0 0 [0 6.375 |...... 6.370 ...10/27/2020 ...|....11/01/2028 ...
146869-AF-9 ..... CARVANA CO ... N ..5.B FE ..|... .. 215,000 |...39.7430 |... 215,000 |ooevveenniinennn.. 85,447 [ (127,628) [0 [0 [0 e 5.500 |...... 5.490 ....03/25/2021 ...|....04/15/2027 ...
14852L-AA-1 ... CASTLE UNITED STATES .... N A ..5.B FE ..|... .. 422,950 |...39.8120 |... ..429,000 |.eevvrunneeennn170,798 ...t (250,384) [ (793) [0 o0 e 9.500 |...... 9.540 ...04/29/2022 ...|....02/15/2028 ...
14879E-AH-1 ... CATALENT PHARMA SOLU . 1 L4.AFE .. ...79.7500 |. 75,000 .3.125 |......3.120 ....02/10/2021 .. 02/15/2029
14879E-AK-4 ..... | CATALENT PHARMA SOLU . .. 4.AFE .. ...79.0860 |. . 706,000 .(93,433) |. .3.500 |......4.720 L 12/12/2022 .. 04/01/2030
14913R-2H-9 ..... |CATERPILLAR FINL SVC . .. 1.F FE .. ...89.7980 |. . A . 500,000 .0 ......0.800 |......0.820 ...11/09/2020 .. 11/13/2025 ...
149890-AA-2 ..... CEAMER FINANCE |1 LLC ... B .. 2.BFM ..|... ...95.7350 |... 478,675 |.... . 500,000 |.. 483,024 |0 190 0 [0 6.920 |...... 7.290 ....08/23/2022 ...|....11/15/2037 ...
150190-AB-2 ..... CEDAR FAIR L P / CAN .... N .. 5.AFE ..|... ...95.6550 |... ,855,707 |.... .1,940,000 |.. ,855,707 |.........(87,558) [.......... (1,885) |.euurriinnnnn0 foeriiiiiiiinnn 0 e 5.375 |...... 5.280 ...08/23/2022 ... |....04/15/2027 ...
150190-AE-6 ..... CEDAR FAIR L P / CAN .... N A .. 5.AFE ..|... ...89.9650 |... o 110,000 |eeeeniiieennnnnn 98,962 [t (12,796) |oveennee e (228) [0 e l0 s 5.250 |...... 4.960 ....07/15/2019 ...|....07/15/2029 ...
15135B-AV-3 ..... CENTENE CORP DEL ... N |- SAFE L. ...84.7620 |... ,015,000 |.................860,334 |.........(84,453) [........... 7,839 |..covviiiininnn0 [0 s 3.375 |...... 4.460 ...03/19/2020 ... |....02/15/2030 ...
15135B-AX-9 ..... CENTENE CORP DEL ... N A |- SAFE ... ...78.4390 |... ....372,585 |.........(53,386) [......cceu 1,369 |oeeriiiiiieennnl0 [0 2.500 |...... 3.710 ....08/31/2022 ...|....03/01/2031 ...
15135B-AY-7 ..... CENTENE CORP DEL .. 3.AFE ..|... . ...84.5970 |... 136,201 e (22,632) [0 0 0 2.450 |...... 2.440 ....06/24/2021 ...|....07/15/2028 ...
15189T-AV-9 ..... CENTERPOINT ENERGY | . |--2.BFE ... .. 293,583 |...93.9760 |... .. . 298,744 0 e 38 0 [0 4.250 |...... 4.260 ...10/03/2018 ...|....11/01/2028 ...
151890-AL-4 ..... CENTERPOINT ENERGY R ... .. 1.G FE ..|... ,516,986 |...95.5770 |... .1,375,000 |.. ,492,714 e (22,080) [0 0 4.000 |...... 2.180 ....12/01/2021 ...|....04/01/2028 ...
153527-AM-8 ..... CENTRAL GARDEN & PET . .3.BFE .. ...93.1860 |. . 570,000 .531,160 |.. .(39,166) |. .5.125 |......5.100 ....11/06/2019 .. 02/01/2028
1563527-AN-6 . CENTRAL GARDEN & PET . .3.BFE .. ...82.3000 |. ..290,000 .238,670 |.. .(52,807) |. 4125 |......3.910 ...11/04/2020 .. 10/15/2030
153527-AP-1 . CENTRAL GARDEN & PET . .3.BFE .. ...82.9100 |. ..129,000 .106,954 |.. .(22,046) |. 4125 |......4.120 ....04/16/2021 .. 04/30/2031
16477C-AA-3 ..... CENTRAL PARENT INC / . .. 4.AFE .. ...97.9390 |[. 545,000 .533,768 |.. . (11,232) |. .7.280 |......7.250 ....06/09/2022 .. 06/15/2029 ...
156700-BB-1 ..... CENTURYLINK INC N ..... .. 3.CFE .. ...87.0900 |. 440,000 .383,196 |.. . (13,249) |. .5.125 |......8.100 ...05/06/2022 .. 12/15/2026 ...
156700-BD-7 ..... LUMEN TECHNOLOGIES I .... .. 3.CFE ..|... ...69.1550 |... 500,000 ,037,325 4.500 |...... 4.600 ...06/03/2021 ...|....01/15/2029 ...
159864-AJ-6 ..... CHARLES RIV LABS INT .... ..3.BFE ..|... ...86.6440 |.......oieeeeenn 73,647 |oneiiieiinnn.85,000 |oeeeienieeeeenn 73,6847 e (11,353) [0 el 0 o0 e 4.000 |...... 4.000 ...03/08/2021 ...|....03/15/2031 ...
161150-AF-7 ..... CHART INDS INC .. 4.AFE ..|... . 100.6540 |.............. 1,222,946 |.............. 1,215,000 |.....coceeeeea 1,198,778 |ouenniiiinnnnnl oo 47 o0 [0 e 7.500 |...... 7.750 ....12/08/2022 ...|....01/01/2030 ...
161150-AG-5 ..... CHART INDS INC ..4.BFE ..|... . 102.6810 |... . e 963,233 |0 e 26 [0 0 9.500 |...... 9.870 ....12/08/2022 ...|....01/01/2031 ...
161175-AY-0 ..... CHARTER COMMUNICATIO . |- 2.CFE ... ...98.1060 |... ,000,000 .. ,007,143 e (2,571) [0 0 4.908 |...... 4.600 ....09/24/2018 ...|....07/23/2025 ...
161175-B0-6 ..... CHARTER COMMUNICATIO ... 1 |- 2.CFE ..|... . ...98.8610 |... 692,027 |.... ... 700,000 |.. 713,039 o (12,698) |oeeevnieeeeeenn0 [0 e 4.500 |...... 2.600 ...11/14/2019 ...|....02/01/2024 ...
161175-BU-7 ..... CHARTER COMMUNICATIO . 1 .2.CFE .. ,667,647 |.. 78.0800 |. ..1,307,840 |. . 1,675,000 . 1,669,247 |.. ....611 .2.800 |......2.840 ....04/14/2020 .. 04/01/2031 ...
161175-BX-1 ..... CHARTER COMMUNICATIO . .. 2.CFE ,034,814 |...73.8960 |. ,100,000 1,041,054 |.. 0| . 5,586 |. .2.300 |......2.970 LLA171772021 L 02/01/2032
163072-AA-9 ..... CHEESECAKE FACTORY | . .4.C. 279,232 |...82.4370 |. 229,175 |.. . (20,952) |. (246) |. .0.375 |......0.280 ...06/15/2021 .. 06/15/2026
16308N-AA-2 ..... CHEEVER ESCROW |SSUE . . 4.C FE ,497,190 |...95.8790 |. . 1,465,805 |.. .(32,311) . .926 |. .7.125 |......7.650 ....12/05/2022 .. 10/01/2027
163851-AE-8 ..... CHEMOURS CO .. 1 4.A FE . 30,400 |...92.5010 |. 31,982 | 0 [ . 561 .....5.375 |......7.730 ... 12/17/2019 .. 05/15/2027 ...
163851-AF-5 ..... CHEMOURS CO .. 4.A FE .. 704,063 |...89.9600 |... ....629,720 |......... (73,640) P01 SRR | R IO | B 5.750 |...... 5.600 ...01/26/2022 ...|....11/15/2028 ...
163851-AH-1 ..... CHEMOURS CO 4.A FE .. 419,400 |.. 81.8800 |... 347,990 |oeeennn (71,500) fonniiiinnnn 586 il 0 4.625 |...... 4.820 ....10/07/2021 ...|....11/15/2029 ...
164110-AG-6 ..... CHENIERE ENERGY INC ... 3.B FE ..650,000 |...90.1470 |... ....585,956 |.........(64,045) [.....ccoeiieii 0 Jeiiiieee0 [0 4.500 |...... 4.490 ....09/09/2019 ...|....10/01/2029 ...
164110-AK-7 ..... CHENIERE ENERGY PART . I 3.B FE .. 355,000 |...85.2710 |... . 302,712 e (52,288) [0 0 0 4.000 |...... 3.990 ....12/02/2021 ...|....03/01/2031 ...
16411R-AK-5 ..... CHENIERE ENERGY INC ... N A 3.C FE 1,096,000 |...90.5790 |... A, ..992,746 |........(103,254) [...coeiiiiiiei 0 0 [0 4.625 |...... 4.620 ...09/15/2020 ...|....10/15/2028 ...
16412X-AG-0 ..... CHENIERE CORPUS CHRI N 2.0FE | 1,000 |...98.9560 |... N L RN o I AP | R FUURPRUON | N AR | N RN 5125 |...... 5.120 ....11/01/2019 ...|....06/30/2027 ...
166764-BD-1 ..... CHEVRON CORPORATION CORPORATE 1. 1.DFE. 1,000,000 |...96.7260 |... .1,000,000 |.. ,000,000 f.eeeeeeeiieeen0 el [0 0 e 3.326 |...... 3.320 ...11/09/2015 ... |....11/17/2025 ...
166764-BL-3 ..... CHEVRON CORP NEW 1. .. 981,390 |...94.9670 |... 949,670 |.... .1,000,000 |.. 992,569 e fenn2,054 0 0 2.954 |...... 3.180 ...02/21/2017 ...|....05/16/2026 ...
169905-AG-1 ..... CHOICE HOTELS INTL | . . 169,386 |...85.0150 |. ..170,030 |. . 200,000 .169,703 |.. ......3.700 |......6.110 ... 11/21/2022 .. 01/15/2031 ...
17027N-AA-0 ... CHOBANI LLC/FINANCE CORP ..... 1.. .. 276,783 ]...97.5330 |... 291,624 |.... ..299,000 |. L.289,314 |0 3529 0 0 7.500 |...... 9.090 ...04/07/2022 ...|....04/15/2025 ...




€eoL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
171484-AE-8 ..... CHURCHILL DOWNS INC LAAFE L 407,838 |...89.6420 |.................354,086 |..........0uunnnn 395,000 [...eeeirvnnnnnns 354,086 |......... (49,291) |.......... (2,544) |0 o0 s 4.750 |...... 4.000 ....03/10/2021 ...|....01/15/2028 ...
171484-AG-3 ..... CHURCHILL DOWNS INC vee |- 4.AFE ). .. 399,156 |...94.9100 |... . 380,000 |.. ....360,658 |......... (27,181) e (3,383) |0 [0 | 5.500 |...... 4.470 ...07/15/2019 ...|....04/01/2027 ...
172441-BC-0 ..... CINEMARK USA INC ... veo |- 3.CFE ... .. 103,165 |. 101.2470 |... . 103,000 |.. 103,061 |0 [ (42) 0 0 8.750 |...... 8.700 ....04/15/2020 ...}|....05/01/2025 ...
172441-BF-3 ..... CINEMARK USA INC . oo |- 4.BFE ... .. 250,000 |...74.3790 |... ..250,000 |.. ... 185,948 |.........(58,280) [-eeiieeiiiiiee 0 o0 [0 5.250 |...... 5.240 ....06/01/2021 ...|....07/15/2028 ...
172967-H0-7 ..... CITIGROUP 1 [ SAFE L ..600,560 |...94.7000 |... ....594,548 ..o (6,012) [0 0 0 6.300 |...... 6.690 ....01/09/2019 ...|....01/01/9999 ...
172967-JM-4 ... CITIGROUP INC .. e [ SAAFE L .. 266,250 |...90.1950 |... 225,488 |.........(40,763) [.cceeeeeneeieen 0 el 0 e 5.950 |...... 4.520 ...03/11/2020 ...|....01/01/9999 ...
172967-J8-1 ... CITIGROUP INC .. e [ 2B FE L ...96.7390 |... .. 02,166,022 [oeniiiiinnnnn0 e (25,797) Lol 0 o0 e 4.090 |...... 2.740 ....01/21/2020 ...|....06/09/2025 ...
172967-LP-4 ..... CITIGROUP INC .. N L .. 1.G FE ..|... ...91.9%0 |... .1,250,000 |.. 21778 0 5,505 [0 [0 e 3.668 |...... 4.240 ....07/26/2018 ...|....07/24/2028 ...
172967-LV-9 ..... CITIGROUP INC .. 1 .1.GFE .. ...92.1950 |. . 600,000 .632,808 |.. .4.075 |......3.110 ....08/19/2019 .. 04/23/2029
172967-ME-8 ... CITIGROUP INC .. 1 . 1.GFE .. ...90.3910 |. .1,000,000 1,058,186 |.. .3.980 |[......2.940 ....09/19/2019 .. 03/20/2030
172967-MF-5 ... CITIGROUP INC .. 1 .1.GFE .. ...97.0180 |. . 675,000 .691,857 |.. 3,352 ... 1,420 ....06/11/2020 .. 04/24/2025 ...
172967-ML-2 ..... CITIGROUP INC .. B .. 1.G FE ..|... ...82.2320 |... .2,710,000 |.. e 2,739,229 o0 e BT [0 [0 2.666 |...... 2.490 ...12/01/2021 ...|....01/29/2031 ...
172967-MP-3 ..... CITIGROUP INC .. N .. 1.G FE ..|... ...92.0620 |... Lo 841,680 |oeeeeniiiinnnnnn0 e (12,085) 10 [0 4.412 |...... 2.440 ....08/04/2020 ...|....03/31/2031 ...
172967-MR-9 ..... CITIGROUP INC .. N A .. 1.G FE ..|... ...98.5980 |... .. 052,461 o0 e (6,580) |0 [0 1.678 |...... 0.790 ....09/25/2020 ...|....05/15/2024 ...
172967-MS-7 ... CITIGROUP INC .. N .. 1.G FE ..|... ...81.0990 |... .1,500,000 |.. ,568,106 O [ (8,464) |ovneciiinl0 [0 e 2.572 |...... 1.910 ...08/05/2015 ...|....06/03/2031 ...
172967-NT-5 ... CITIGROUP INC .. e [ G FE L ...95.8470 |... ..745,000 |.. 745,000 O 0 0 o0 0.776 |...... 0.770 ....10/23/2020 ...|....10/30/2024 ...
172967-MU-2 ..... CITIGROUP INC .. N |- SAFE L. ...87.3620 |... . 116,000 |.. ....101,340 |......... (14,660) [...vvvvvvnnnnnnn0 el [0 o 4.000 |...... 4.000 ....12/03/2020 ...|....01/01/9999 ...
172967-ND-9 ..... CITIGROUP INC .. .. 1.G FE ..|... ...92.2110 |... 239,749 |.... . 260,000 |.. 1. 260,000 |eeeeeeieeeeenn0 [0 0 [0 1.281 |...... 1.280 ....10/27/2021 ...|....11/03/2025 ...
172967-NN-7 ... CITIGROUP INC .. .. 1.G FE ..|... ...85.7970 |... 857,970 |.... (eiSTV V(G R | R RS~ c I AR | B RN | ) RN 3.785 |...... 4.390 ...06/26/2022 ...|....03/17/2033 ...
172967-NX-5 ..... CITIGROUP INC .. . .. 1.EFE .. . 100.5320 |. ..2,945,588 |. .2,930,000 |.. .5.610 |......5.610 ....00/22/2022 .. 09/29/2026
17302X-AK-2 ..... CITGO PETE CORP .. 1 L4.AFE .. ...97.7680 |. .. 1,275,872 |. 1,275,872 |.. .7.000 |......6.670 ....06/18/2022 .. 06/15/2025
17302X-AM-8 ... CITGO PETE CORP 1 L4.AFE .. ...96.5290 |. 173,752 .. .6.375 |......6.380 ....06/01/2022 .. 06/15/2026
17308C-C5-3 . CITIGROUP .vvviiiiiiiiie e ernai e fen e 1.6 FE .. ...84.2930 |. 1,050,091 |.. .2.976 |......2.180 ...03/05/2020 .. 11/05/2030 ...
17327C-AQ-6 ..... CITIGROUP INC eeeeeeeeeeeee e e eeeeie e e e e e eeeees fren e N .. 2.AFE .. ...80.9580 |. .205,000 |.. ......3.057 |......3.050 ....01/18/2022 .. 01/25/2033 ...
184496-AN-7 ..... CLEAN HARBORS INC A1 [ 3.CFE Ll L. 94.9220 | 21,832 [ 23,000 [ 21,832 [ (1,188) [0 [0 [0 4.875 |...... 4.870 ....11/01/2019 ...|....07/15/2027 ...
184496-AP-2 ..... CLEAN HARBORS INC 1 e [ 8.CFE Ll ...92.9220 |...oevniiiieeenn 255,586 oninniiiennnn 275,000 |oieiiiniieeeennn 255,536 |.nnnnenn (25,001) [oeeeeiene e (730) Jeeee 0 o0 e 5125 |...... 4.750 ....07/15/2019 ...|....07/15/2029 ...
18539U-AC-9 ..... CLEARWAY ENERGY OPER A1 [ 3B FE L L. 92,4490 |...ooeeennnnnnn 291,214 el 315,000 [ 291,214 | (28,786) [0 [0 [0 4.750 |...... 4.750 ....12/04/2019 ...|....03/15/2028 ...
185899-AG-6 ..... CLEVELAND CLIFFS INC .... N A |- 8.BFE ..|... . 100.4220 |... e 12,798 [0 0 [ 6.750 |...... 8.670 ....04/19/2022 ...|....03/15/2026 ...
18972E-AA-3 ... CLYDESDALE ACQUISITI ... .| 4.BFE ..|... ...95.2020 |... 1, ,137,664 |......... (62,765) |.vvvveeeeenn e (771) o0 0 e, 6.625 |...... 6.500 ...04/11/2022 ...|....04/15/2029 ...
18977W-2A-T7 ... CNO GLOBAL FUNDING ... .. 1.G FE ..|... .. 87.8080 |... 219,520 |.... . ...221,700 O e 1,990 |0 o0 e 1.750 |...... 5.090 ...09/14/2022 ...|....10/07/2026 ...
190750-AE-2 ..... COBANK ACB ... .. 2.AFE .. ...98.5000 |. ..492,500 |. . 500,000 500,000 |.. . .6.450 |......6.450 ....08/16/2022 .. 01/01/9999 ...
191216-DK-3 ..... COCA COLA CO ... .. 1.EFE .. ...82.7340 |. ..827,340 |. .1,000,000 .996,778 |.. 0| .2.000 |......2.040 ....08/01/2021 .. 03/05/2031
19240C-AE-3 ..... COGENT COMMUNICATION . . ..4.BFE .. ...98.1170 |. . 790,000 775,124 |.. .(14,876) |. .7.000 |......7.000 ....06/07/2022 .. 06/15/2027
19416M-AA-T7 ... COLGATE ENERGY PARTNERS 1 .4.CFE .. ...97.4880 |. . 730,000 711,662 |.. . (18,313) |. .7.750 |......8.000 ....01/22/2021 .. 02/15/2026
19416M-AB-5 ..... COLAGE ENERGY PARTNERS ... . ..4.CFE .. .. 86.0160 |. ..350,000 .301,056 |.. . (50,926) |. ......5.875 |......5.690 ....11/10/2021 .. 07/01/2029 ...
198280-AF-6 ..... COLUMBIA PIPELINE GR CORPORATE N L .. 1.G FE ..|... ...98.5660 |... .2,000,000 |.. e 1,999,131 [0 838 [0 [0 4.500 |...... 4.510 ...05/19/2015 ...|....06/01/2025 ...
20030N-BS-9 ... COMCAST CORP CORPORATE B L .. 1.G FE ..|... ...95.3040 |... .1,250,000 |.. e 1,289174 o0 e 244 0 0 3.150 |...... 3.170 ....02/16/2016 ...|....03/01/2026 ...
20030N-CH-2 ... COMCAST CORP N L .. 1.G FE ..|... ...94.0930 |... 1,000,000 |-eevenieeeennnnn989,293 [0 e 1,778 [0 0 [ 3.550 |...... 3.770 ...07/31/2018 ...|....05/01/2028 ...
20030N-CT-6 ..... COMCAST CORP NEW ... N .. 1.G FE ..|... ...96.0970 |... .2,125,000 |..............2,079,004 [.....covvieenn0 Jovvnnnennnnnn 508 [0 il s 4.150 |...... 4.570 ....12/02/2022 ...|....10/15/2028 ...
20030N-DG-3 ..... COMCAST CORP NEW .... - 1.GFE ... ...91.4230 |... 2,235,000 |oeeevnnnneeeennnn 224,284 |0 el 810 [0 0 e 3.400 |...... 4.130 ....05/10/2022 ...|....04/01/2030 ...
20030N-DN-8 ... COMCAST CORP NEW . | 1.GFE L .. 78.1010 |... 01,335,000 |eeeennennnnnn 1,331,447 [0 408 [0 0 [ 1.500 |...... 1.530 ...08/11/2020 ...|....02/15/2031 ...
200340-AU-1 ..... COMERICA INC .. 3.AFE ..|... .. 194,000 |...96.7400 |... ... 200,000 |.. 193,480 [.oeeveveenni (520) |vvenieeeenenn0 o0 0 s 5.625 |...... 5.800 ....10/31/2022 ...|....01/01/9999 ...
202795-IN-1 ... COMMONWEALTH EDISON ... .. 1.F FE ..|... 2,043,766 |...94.2890 |... .2,050,000 |.. ....2,046,211 O 895 |0 [0 3.700 |...... 3.730 ...09/20/2018 ...|....08/15/2028 ...
202795-JR-2 ..... |COMMONWEALTH EDISON 1FFE .. 114,650 |...84.0600 |. . 115,000 114,742 .. .0 .eenn2.200 |......2.230 ....02/18/2020 .. 03/01/2030 ...
203372-AV-9 ..... COMMSCOPE INC .. ... 5.AFE ... .. 212,463 |...71.6490 |... ..230,000 |. ....164,793 (50,011) fovveennnn 2,079 o0 i 0 7125 |...... 8.660 . 1171772021 ... |....07/01/2028 ...
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203372-AX-5 ..... COMMSCOPE INC ..evvvveeveiinineeeceviieeecevnieeeeevnns [ ven | e | s LABFE Ll 914,356 |.. 80.8070 |.................8562,514 |.............. 1,065,000 |ooevvvvnnnennnns 852,514 |.........(66,528) [........... 4,886 |...coeoiiiiinnnn0 foeiiiiiiiinnn 0 | 4.750 |...... 7.200 |MS ...... ....12/05/2022 ...|....09/01/2029 ...
20337Y-AA-5 ..... COMMSCOPE HLDG CO IN .... 1 e [ 5AFE L 1,200,817 |...91.2060 |... .1,186,000 |.. ....1,081,703 |......... (99,158) |...cevnunn (3,400) [oeeeneeeennnn [0 e 6.000 |...... 5.650 (D ....... ...01/22/2021 ...|....06/15/2025 ...
20338H-AB-9 ... COMMSCOPE  TECHNOLOGI ... e [BAFE L 4,685 |.. 68.0780 |... 5,000 oeiiiiiiiien 3,404 |oooeee (L317) o 40 0 o0 e 5.000 |...... 6.080 |MS ...... ....12/17/2019 ...|....08/15/2027 ...
203380-AA-1 ..... COMMSCOPE FIN LLC A1 e [ 5AFE L 1,168,808 |...77.6580 |... .1,325,000 |.. ....1,028,969 |........(154,369) |.......... 14,530 [oeeieeennnnn0 fooreeiiieel0 e 8.250 ....06/21/2022 ...|....03/01/2027 ...
203380-AD-5 ... COMMSCOPE FIN LLC A1 4B FE L .. 249,396 |...92.4950 |... ..249,000 |.oevvvinnennnnnnn230,313 [ (18,911) o (B2) [0 o0 e 6.000 ....11/01/2019 ...|....03/01/2026 ...
20451R-AB-8 ..... COMPASS GROUP DIVERS .. e | 4AFE L 1,657,065 |...85.7090 |... ,508,478 |.... 1,760,000 |.. ... 1,498,195 |........(157,598) |..ccvvvnneennn 160 [oneeeiiieinnnl0 [0 e 5.250 ...12/05/2022 ...|....04/15/2029 ...
20451R-AC-6 ..... COMPASS GROUP DIVERS .. e | 4AFE L. ...79.5650 |... 469,434 |.... . 469,434 |........(121,551) [cooooveinnen (99) |ovvviniiein0 el s 5.000 ....11/15/2021 ...|....01/15/2032 ...
205768-AS-3 ..... COMSTOCK RES INC ... |- 4AFE ... ...90.4310 |... 994,741 |.... A, 99474 e (92,558) [ (1,118) o0 [0 6.750 ....11/08/2022 ...|....03/01/2029 ...
205768-AT-1 ..... COMSTOCK RES INC . .. 4.AFE .. .. 86.1000 |. ..421,890 |. .421,890 |.. .5.875 |.. ....06/14/2021 .. 01/15/2030
205887-CF-7 ..... CONAGRA BRANDS INC . .2.CFE .. ...83.4630 |. ..834,630 | 991,745 |.. .1.375 |.. ....10/07/2020 .. 11/01/2027
207597-EJ-0 ..... CONNECTICUT LT & PUR . .1EFE .. ...93.9530 |. ,456,272 |. ,540,515 |.. ......3.200 |.. ...08/16/2018 .. 03/15/2027 ...
20848V-AB-1 ..... CONSENSUS CLOUD SOLU .. oo |- 4.BFE ... ...92.1060 |... 271,713 |.... .. . 267,923 |oeeveeeeeeennnn0 feein2,054 |0 0 6.500 ....06/06/2022 ...|....10/15/2028 ...
20903X-AF-0 ..... CONSOL IDATED COMMUNI ... oo |- 4.BFE ..]... s ... 77.9560 |... 763,969 |.... ... 980,000 |.. 763,969 |........(212,037) |..cevuunes (1,732) [0 o0 6.500 ....03/18/2022 ...|....10/01/2028 ...
21036P-BC-1 ..... CONSTELLATION BRANDS ... oo |--2.CFE ..|... 1,008,600 |...96.9250 |... 969,250 |.... .1,000,000 |.. ,003,485 |...eneieeeennnn [ (115) |0 o0 e 4.650 ....08/25/2022 ...|....11/15/2028 ...
212015-AN-1 ..... CONTINENTAL RESOURCES CORPORATE ... veo |- LA FE ). ...97.4050 |... 457,804 |.... ....457,804 |......... (23,855) [.......... (9,388) |.eevvnnnnieennnn0 [0 s 3.800 LG1171772021 .. ....06/01/2024 ..
212015-AS-0 ..... CONTINENTAL RES INC N oo |- 3.AFE ... ...91.78%0 |... 289,135 |.... 289,135 | (B27) [0 869 o0 [0 4.375 ....11/29/2022 ...|....01/15/2028 ...
21871X-AE-9 ..... COREBRIDGE FINL INC ... e | 2B FE ... ...91.2870 |... 670,959 |.... 134,394 0 [ B3 0 0 3.850 ...03/31/2022 ...|....04/05/2029 ...
21871X-AJ-8 ..... COREBRIDGE FINL INC ... v |- 2.BFE ... ...82.4520 |... 206,130 |.... 221773 0 0898 0 [0 4.350 ....08/03/2022 ...|....04/05/2042 ...
21871X-AN-9 ..... COREBRIDGE FINL INC ... I .| 2.CFE ..|... ...92.8690 |... 232,173 |.... IO L)LV R | R RPN | Y AR | B RPN | ) RN 6.875 ....08/18/2022 ...|....12/15/2052 ...
22160K-AM-7 ... COSTCO WHSL CORP NEW 1 .. 1.EFE .. ...94.1400 |. .. 1,412,100 |. 1,493,838 |.. . .3.000 |.. ....05/09/2017 .. 05/18/2027
222070-AB-0 ..... COTY INC . ..4.CFE .. ...96.1550 |. ..817,318 |. .804,257 |.. 0 .6.500 |.. ....10/07/2022 .. 04/15/2026
222070-AE-4 ..... COTY INC .. . 1 L4.AFE .. ...94.9660 |. .. 1,310,531 |. . 1,310,531 |.. .(68,998) |. .5.000 |.. ....02/08/2022 .. 04/15/2026
22082E-AJ-1 . COVANTA HLDG CORP ....evvvivviinninieeiinnnieeeernnnnes foan o .4BFE .. ...80.9710 |. 182,185 ..225,000 .182,185 |.. . (46,149) |. .5.000 |.. ....01/22/2021 .. 09/01/2030 ...
22303X-AA-3 ..... [COVERT MERGECO INC ....eeeeremeireemmnnneeeeemnnieeeeens oo eee ..4.BFE .. ...82.0570 |. ..656,456 . 800,000 .656,456 |.. (150, 154) | .. ......4.875 |.. ...01/04/2022 .. 12/01/2029 ...
224044-CN-5 ... COX COMMUNICATIONS | . ...79.8800 |... 467,298 |.... ..585,000 |.. ...583,204 ..o A 0 e 2.600 LG1171772021 .. ....06/15/2031 ..
22410J-AB-2 ..... CRACKER BARREL OLD C . ...85.8750 |... 132,248 |.... ..154,000 |.. 132,248 |......... (15,792) [ovneeeeeenna (281) |0 [0 e 0.625 ....06/16/2021 ...|....06/15/2026 ...
227046-AA-7 ..... ...84.8370 |... 217,411 ... . 1,435,000 |.. ,214,601 |......... (40,348) |..evveeen 16,775 [oiniiiiiiinnn0 o0 [, 4.250 ...06/03/2022 ...|....03/15/2029 ...
228180-AA-3 ..... ...94.6%0 |... 189,392 |.... . 200,000 |.. ... 181,018 O [ 518 |0 o0 e 5.250 ...09/27/2022 ...|....04/01/2030 ...
22822V-AR-2 ... CROWN CASTLE INC ... I ...87.7150 |... 438,575 |.... . 500,000 |.. ....447,378 O 1,928 |0 [0 3.300 ....08/31/2022 ...|....07/01/2030 ...
228701-AF-5 ..... CROWNROCK LP/CROWNROCK FIN N L ...96.7030 |... 967,030 |.... .1,000,000 |.. ...967,030 |......... (28,840) [cenneeeeennnn 344 |0 [0 | 5.625 ...01/25/2021 ...|....10/15/2025 ...
228701-AG-3 ..... CROWNROCK LP ............ 1 ...90.3840 |. ..298,267 |. .298,267 |.. .(31,733) |. .5.000 |.. ...04/13/2021 .. 05/01/2029 ...
23110A-AA-4 ... CUMULUS MEDIA NEW HL . 1 ...84.1580 |. ..213,514 |. 273,514 |.. .(28,285) |. .6.750 |.. ....08/22/2022 .. 07/01/2026
23311V-AF-4 ..... DCP MIDSTREAM OPERAT . 1 ...93.4140 |. ..182,157 |. 182,157 |.. .(15,048) |. . (54) |. .5.600 |.. ....04/29/2021 .. 04/01/2044
23311V-AJ-6 ..... DCP MIDSTREAM OPERAT . 1 ...99.3680 |. ..188,799 |. .188,799 |.. .(13,814) |. (2,648) |. .5.625 |.. ....02/02/2021 .. 07/15/2027
233331-Al-7 ..... [DTE ENERGY CO .. ...95.6530 |. 1,377,403 |. . . 1,469,785 |.. .0 ..(16,726) |. ......2.529 |.. ....08/04/2020 .. 10/01/2024 ...
233331-BD-8 ..... DTE ENERGY CO .. ...98.3660 |... ,082,026 |.... .1,100,000 |.. ,100,077 JLO N N | [ AP | B IR | B AU 4.220 ...08/08/2022 ...|....11/01/2024 ...
23345M-AB-3 ... DT MIDSTREAM INC ...84.0250 |... 336,100 |.... . 400,000 |.. 336,100 |......... (64,238) |.oevvvvveennns (45) feniniiinnn0 0 [, 4.375 ....06/07/2021 ...|....06/15/2031 ...
233851-EB-6 ..... DAIMLER FINANCE NORT . ...94.9940 |... ,909,379 |.... ,010,000 .. 22,008,582 |...ooeeeeennnnnn0 e 1,205 [0 o0 0.750 ...02/25/2021 ...|....03/01/2024 ...
233853-AB-6 ..... DAIMLER TRUCKS FIN N .... ...96.1050 |... 331,562 |.... ....344,626 O 388 o0 [0 1.125 ....12/02/2021 ... |....12/14/2023 ...
233853-AD-2 ..... DAIMLER TRUCKS FIN N .... B ...92.8760 |... 297,208 |.... .320, ....319,945 O e 27 o0 o0 e 1.625 ....12/02/2021 ... |....12/13/2024 ...
235822-AB-9 ..... DANA FING LUXEMBOURG .... B L ...98.0170 |... . 1,256,578 |.... 1,282,000 ...1,256,729 ...l (5,989) |.oeeeeeeenn 4,730 [eeniiiiiiiinn0 |0 [, 5.750 ....07/07/2022 ...|....04/15/2025 ...
235825-AF-3 ... DANA " INCORPORATED 1. ...92.9330 |... 873,570 |.... 873,570 |......... (46,439) |..cevvneen 2,097 o0 o0 e 5.375 ...05/16/2022 ...|....11/15/2027 ...
235825-AG-1 ..... DANA  INCORPORATED .. 1. ...91.1460 |... 205,079 |.... ....205,079 |......... (20,263) |vvvvvveeennn (126) fenniniiiiinnn0 0 [, 5.625 ...06/16/2020 ...|....06/15/2028 ...
235825-AH-9 ..... [DANA INC .. 1 ...80.7090 |. ..129,134 |. 129,134 |.. .(30,866) |. e 4250 .. ....05/11/2021 .. 09/01/2030 ...
235825-AJ-5 ..... DANA INC .. .. 499,375 |.. 80.1080 |... 400,540 |.... . 500,000 |. ....400,540 (98,962) |..oovvveeeen 112 o0 o0 e, 4.500 1171772021 L ....02/15/2032 ...
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235851-A0-5 ... DANAHER CORP CORPORATE .vvvvvvens feen oo [ eennnnn T L 2AFE L 1,997,140 |...96.3560 |.............. 1,927,120 [ooeeriennnnn 2,000,000 |.eeevunninnns 1,999,130 [oooveviiiinennnd0 o302 o0 o0 e 3.350 |...... 3.360 MS ...... ....09/10/2015 ...|....09/15/2025 ...
23918K-AS-7 ..... DAVITA INC vee |- 4.AFE ). ...80.6540 |... .2,825,000 |.. 002,269,947 |........(221,720) |.eeeerenan 13,920 [oeeeniiiiiinnnl0 [0 e 4.625 |...... 6.530 (D ....... ....07/07/2022 ...|....06/01/2030 ...
242200-AA-1 ... DEALER TIRE LLC .. oo |- 5.BFE ..|... ...88.1450 |... ..725,000 |ooevvvennnennnnn639,051 [onnin i (93,367) [oeeeinnnn (2,784) |ovneniciiinnnl0 o0 e 8.000 |...... 7.500 |FA ...... ....11/03/2021 ...|....02/01/2028 ...
24422E-\F-3 ... DEERE JOHN CAP CORP ... v |- LLFFE ... ...89.1890 |... .1,000,000 |.. 12999,505 |.oiiiiiiieenn0 e 92 0 0 1.750 |...... 1.760 |NS ...... ....03/04/2020 ...|....03/09/2027 ...
24422E-\P-1 ... DEERE JOHN CAPITAL C . e | LFFE Ll ...85.4490 |... .1,000,000 |.. JRRN /< (120 RN o N SRR ) AU | ) AP (N RN 1.500 |...... 1.540 [MS ...... ....03/01/2021 ...|....03/06/2028 ...
24703T-AA-4 ..... DELL INTERNATIONAL LLC/EMC CORP . oo |--2.BFE ... . 100.0740 |... 186,138 |.... . 186,000 |.. 187,422 0 e (4,830) |0 [0 5.450 |...... 2.770 | ....... ...11/14/2019 ...|....06/15/2023 ...
247361-2X-9 ..... DELTA AIR LINES INC o .. 2.CFE ... . 102.2840 |... 479,712 |.... ..469,000 |.. 488,259 |0 e (2,725) |0 [0 7.000 |...... 5.100 [N ...... ....08/18/2022 ...|....05/01/2025 ...
25179M-AV-5 ..... DEVON ENERGY CORP NE ... |- 2.CFE ..|... . 101.9100 |... ..475,000 |.. 495,952 |..ooeeviiiieeeenn0 e (6,521) [0 |0 [ 5.850 |...... 4.240 (D ....... ....05/16/2018 ...|....12/15/2025 ...
25179M-BE-2 ..... DEVON ENERGY CORP NE . .. 2.CFE .. . 101.2330 |. A . 1,375,000 .5.875 |[......5.870 ....12/30/2021 .. 06/15/2028
25179M-BF-9 ..... DEVON ENERGY CORP NE . .. 2.CFE .. ...93.3280 |. ..933,280 |. .1,000,000 . .4.500 |......4.620 ....06/26/2022 .. 01/15/2030
25277L-AC-0 ..... DIAMOND SPORTS GROUP 1.1250 |. .5,749 |. . 511,000 ......6.625 |......6.630 ....11/25/2019 .. 08/15/2027 ...
25277L-AF-3 ..... DIAMOND SPORTS GROUP .. ... 96,000 |...11.8750 |... ...76,000 |.... . 640,000 |..eevvunnneeennn.. 76,000 |.........(20,000) |..ccevvnneeeennn0 |oeeen... 544,000 [oooeeeeennieeenn0 e 5.375 ...03/01/2022 ...|....08/15/2026 ...
25278X-AN-1 ... DIAMONDBACK ENERGY | .... .. 979,523 |...93.1490 |... 968,603 |oeeviiiiiinnnn0 [ (9,792) |0 0 3.250 ... 11/17/2021 ...|....12/01/2026 ...
25278X-AR-0 ..... DIAMONDBACK ENERGY | .... .. 992,690 |...83.0480 |... 1..993,821 |eveiiiieeenn0 o846 |0 [0 | 3.125 ...03/19/2021 ...|....03/24/2031 ...
25389J-AV-8 ..... DIGITAL RLTY TR LP .... . 100.8410 |... 995,676 |....eeevvvnennnn0 Jvviiniiennn 46 [0 [0 e 5.550 ....11/29/2022 ...|....01/15/2028 ...
25461L-AA-0 ..... DIRECTV FING LLC / D . ...89.6560 |... ,950,018 e (2,989) |0 [0 | 5.875 ....10/07/2022 ...|....08/15/2027 ...
25468P-DK-9 ... WALT DISNEY CO CORPORATE ...94.8080 |... ... 1,997,254 828 [0 0 [ 3.000 ...01/05/2016 ...|....02/13/2026 ...
25470M-AG-4 ..... DISH NETWORK CORPORA . 103.1150 |... 466,480 ... 11.750 ....11/07/2022 ...|....11/15/2027 ...
25470X-AL-9 ..... DISH DBS CORP PRIV PLAC ...99.7430 |... ....593,337 e 76 [0 0 5.000 ...08/18/2020 ...|....03/15/2023 ...
25470X-AU-5 ..... DISH DBS CORP ..... ...93.1290 |. 4,656 |.. ..(381) | .5.875 |.. ... 12/17/2019 .. 11/15/2024
25470X-AY-1 ..... DISH DBS CORP ..... ...80.8450 |. .319,338 |.. .(89,331) . .7.750 ...03/05/2021 .. 07/01/2026
25470X-BB-0 ..... DISH DBS CORPORATION ...eeeeeveeeeeemmenneeeeemmneneeee oo wen | e [T [ 4O FE e ...70.9120 |. 283 e .7.375 |... ....10/05/2020 .. 07/01/2028
25470X-BD-6 ..... DISH DBS CORPORATION ...64.6980 |. .255,557 |.. .5.125 ....09/21/2021 .. 06/01/2029 ...
25470X-BE-4 ..... DISH DBS CORPORATION ,090,903 |...84.4210 |. . 1,150,000 969,291 |.. eennn5.250 |.. ...09/27/2022 .. 12/01/2026 ...
25470X-BF-1 ..... DISH DBS CORPORATION .. ..300,000 |.. 80.0000 |... ... 300,000 |.. ....240,000 |.........(60,000) [.....ccvvveneenni Jovvviniiineennnl0 [0 s 5.750 ....11/10/2021 ...|....12/01/2028 ...
25525P-AA-5 ... DIVERSIFIED HEALTHCA . ...95.9710 |... ... 376,000 |.. ....360,851 |.........(81,256) [......... (13,530) |-cevvuuneeeeennn0 [0 s 9.750 ...11/18/2021 ...|....06/15/2025 ...
256677-AL-9 ..... DOLLAR GEN CORP ...98.9590 |... .1,000,000 |.. 2000996,652 |eeveniiiinnnnn0 [ 112 0 0 5.000 ....09/06/2022 ...|....11/01/2032 ...
25746U-DG-1 ..... DOMINION ENERGY INC ... ...88.3520 |... .1,500,000 |.. ,650,077 0 [ (19,905) |0 o0 e 3.375 ....07/07/2020 ...|....04/01/2030 ...
25746U-DH-9 ... DOMINION ENERGY INC ... ...99.8190 |... .1,000,000 |.. ,000,000 O 0 o0 [0 5.299 ....09/10/2020 ...|....09/15/2023 ...
25830J-AA-9 ..... DORNOCH DEBT MERGER ... ...70.2800 |... 551,698 |.... . 785,000 |.. ...551,698 |........ (172,829) |vvveeeee 139 [0 0 s 6.625 ...04/11/2022 ...|....10/15/2029 ...
260543-0G-6 . DOW CHEMICAL CO .. ...83.2320 |. ..624,240 |. . 750,000 629,171 |.. .0 .4.375 |.. ... 11/28/2022 .. 11/15/2042 ...
260543-DG-5 . DOW CHEMICAL CO .. . 105.5230 |. ..527,615 |. . 500,000 .498,690 |.. .0 .6.300 |.. ....10/24/2022 .. 03/15/2033
26078J-AC-4 ..... DUPONT DE NEMOURS IN .. 1 ...98.4440 |. .. 1,476,660 |. .1,500,000 1,621,775 |.. .0 .4.493 |.. ...08/27/2020 .. 11/15/2025
26210C-AD-6 ..... DROPBOX INC .. ...89.6000 |. ..132,608 |. . 148,000 .132,608 |.. . (18,397) |. .0.000 ....02/24/2021 .. 03/01/2028
26439X-AH-6 . DCP MIDSTREAM LLC .. . ...98.7280 |. ..285,000 .281,375 |.. . (37,969) |. ......6.450 |.. ....04/30/2021 .. 11/03/2036 ...
26441C-BJ-3 ... DUKE ENERGY CORP NEW ... N L ...89.4470 |... . 1,490,000 |.. ,489,602 |....oeeeeennnn [ 145 |0 0 e 0.900 ...09/09/2020 ...|....09/15/2025 ...
264420-AX-2 ..... DUKE ENERGY CAROLINA B L ...96.1540 |... ..330,000 |.. 329,230 |evvenereiennnnn0 oo 114 0 0 3.950 ....11/05/2018 ...|....11/15/2028 ...
264420-AA-2 ... DUKE ENERGY CORP CORPORATE ... N L ...96.3490 |... .2,000,000 |.. ,998,204 |.oeevvniieeeeenn0 [ 846 [0 |0 3.250 ....08/10/2015 ...|....08/15/2025 ...
264420-AG-9 ... DUKE ENERGY PROGRESS .... B L ...94.1430 |... .1,000,000 |.. ....999,898 16 |0 [0 3.700 ....08/06/2018 ...|....09/01/2028 ...
26483E-AL4 ..... DUN & BRADSTREET COR ... B ...85.7060 |... ....389,962 o0 o0 o0 e 5.000 ....12/16/2021 ...|....12/15/2029 ...
26875P-AP-6 ..... EOG RES INC B L ...98.1480 |... ... 678,615 (1,009 [0 0 4.150 ....10/18/2018 ...|....01/15/2026 ...
26884A-BF-9 ..... ERP OPER LTD PARTNER . 1. ...92.7890 |... 394,353 |.... 410,878 0 08,364 0 [0 2.850 ...08/06/2018 ...|....11/01/2026 ...
26884A-BJ-1 ..... ERP OPERATING LP 1. ...92.3260 |... 923,260 |.... ....99,657 O e 579 o0 [0 e 3.500 ....02/01/2018 ...|....03/01/2028 ...
26884A-BL-6 ..... ERP OPER LTD PARTNER . 1 ...87.5%0 |[. ..293,447 |. ..335,000 .358,956 |.. .0 (3,591) | ......3.000 |.. ...06/11/2020 .. 07/01/2029 ...
26884L-AP-4 ..... EQT CORP .. ...99.6500 |... 298,950 |.... . 300,000 |. ...298,950 (1,050) |.... 0 0 0 ) 5.678 ...09/20/2022 ... |....10/01/2025 ...
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26884T-AL-6 ..... ERAC USA FINANCE COM .....oevvvvniiiiiiinineeccvnnnes foee e e | s L 2AFE L 752,038 |...96.6910 |...........e.... 681,672 [......cevvnnnnn. 705,000 |oevvennnniinnnnn 733,202 |eevennieinnnnnd 0 |eeens (17,077) |oeeeviieeeees (U 0 |ueen 3.850 |...... 1.340 [MN .o e 3,468 ...12/0172021 ...|....11/15/2024 ...
268858-AK-6 ..... EQUITRANS MIDSTREAM ... vee |- 8.CFE ... .. 1,640,026 |...84.1390 |...eennnnnens 1,632,297 |.... ... 1,627,925 |......... (20,619) e 8,518 0 [0 | 4.500 |...... 7.630 | ....... ... 40,255 |... ....10/07/2022 ...|....01/15/2029 ...
268858-AL-4 ..... EQUITRANS MIDSTREAM ... veo |- 3.CFE ... .. 1,505,100 |...81.9450 |... ....1,364,384 |........ (141,759) e 1,083 0 [0 4.750 |...... 6.250 ...12/06/2022 ...|....01/15/2031 ...
278642-AY-9 ..... EBAY INC. .... v |- 2.AFE ... .. 206,525 |...82.2100 |... 207,825 o0 e 1,800 |0 [0 2.600 |...... 5.100 ...09/01/2022 ...|....05/10/2031 ...
278642-BB-8 ..... EBAY INC. .... e [ 2AFE L . 104.2190 |... 289,836 |0 [T 0 0 6.300 |...... 6.300 ... 11/07/2022 ...|....11/22/2032 ...
278865-BD-1 ..... ECOLAB INC ... e [ G FE L ...93.2190 |... 488,652 L RN [+1S T APt | B IR | B AU 3.250 |...... 3.760 ...06/19/2018 ...|....12/01/2027 ...
278865-BF-6 ..... ECOLAB INC ... A1 [ TG FE L ...76.3430 |... .... 1,499,316 LU SRR - 1 I N | N RN | ) SN 1.300 |...... 1.300 ....08/10/2020 ...|....01/30/2031 ...
280350-AA-0 ..... EDGEWELL PERSONAL CARE .. N L ..3.CFE ..|... ...93.7000 |... ....346,690 |......... (23,310) [ovvmeeeeeneneena0 oveeniiiieeee0 [0 s 5.500 |...... 5.500 ....05/19/2020 ...|....06/01/2028 ...
280350-AB-8 ..... EDGEWELL PERSONAL CA . 1 .3.CFE .. ...85.3920 |. 307,411 |.. . (52,589) |. 4125 |......4.120 ....02/25/2021 .. 04/01/2029
281020-AS-6 ..... EDISON INTL ... 1 .3.BFE .. ...82.0890 |. .525,370 |.. .(74,629) |. .5.375 |......5.730 ....05/16/2022 .. 01/01/9999
28470R-AH-5 ... ELDORADO RESORTS INC .. 1 .4BFE .. ...97.3700 |. .3,344,660 |.. . (55,643) |. ......6.250 |......6.650 ....10/18/2022 .. 07/01/2025 ...
291011-B0-6 ..... EMERSON ELEC CO .. 1.F FE ..|... ...85.1220 |... e 1,267,581 [0 el 877 0 o0 2.000 |...... 2.030 ... 12/07/2021 ...|....12/21/2028 ...
20248H-AC-7 ... EMPOWER FINANCE 2020 .... .. 1.EFE ..|... ...62.69%0 |... 332,082 e e 72 0 0 3.075 |...... 5.380 ....12/19/2022 ...|....09/17/2051 ...
29261A-AA-8 ..... ENCOMPASS HEALTH COR ... |- 4AFE ... ...90.9950 |... ....498,653 |.........(52,704) [.....ccc. (1,518) |oeevrnieeeeennn0 [0 e 4.500 |...... 4.180 ....11/06/2019 ...|....02/01/2028 ...
202720-AD-1 ... ENERGIZER HLDGS INC ... |- 4.BFE ... ...84.9650 |... L3137 e (47,290) [0 0 0 4.375 |...... 4.370 ...09/16/2020 ...|....03/31/2029 ...
202720-AF-6 ..... ENERGIZER HLDGS INC ... . |--4.BFE ..|... ...95.2930 |... L7704 e (7,296) [0 0 [0 6.500 |...... 6.500 ...08/08/2022 ...|....12/31/2027 ...
20273V-AQ-3 ... ENERGY TRANSFER L P ... .| 2.CFE ..|... ...98.0280 |... 998,926 |evviniiiiennnn0 [ 16 0 0 5.750 |...... 5.760 ....12/05/2022 ...|....02/15/2033 ...
29275Y-AB-8 ..... ENERSYS .|--8.CFE ..|... ...99.9440 |... ....389,782 e (2,832) |0 [0 | 5.000 |...... 4.240 ...07/15/2019 ...|....04/30/2023 ...
20278N-AG-8 ..... ENERGY TRANSFER LP .... .. 2.CFE ..|... ...96.9080 |... ....4,038,631 [P Z5) ) FOUURURUUR | R ISR | B R 5.250 |...... 4.910 ....11/02/2022 ...|....04/15/2029 ...
29278N-AH-6 . ENERGY TRANSFER L P .. 2.CFE .. ...98.6260 |. .936,402 |.. .4.500 |......1.110 ....08/17/2021 .. 04/15/2024
29278N-AN-5 . ENERGY TRANSFER OPER . .2.CFE .. . 100.2820 |. .1,556,192 |.. .5.875 [......1.090 ...02/23/2021 .. 01/15/2024
29278N-AP-8 . ENERGY TRANSFER L P .. 2.CFE .. ...94.2620 |. 1,419,670 |.. .2.900 |......5.330 ....12/02/2022 .. 05/15/2025
20279X-AA-8 ..... ENDURE DIGITAL INC . .5.BFE .. .. 68.8700 |. .375,342 |.. .6.000 |......5.960 ...01/28/2021 .. 02/15/2029 ...
29336T-AA-8 ..... ENLINK MIDSTREAM LLC . L3.AFE .. ...92.6950 |. . 170,000 157,582 |.. ......5.375 |......6.410 ....01/27/2020 .. 06/01/2029 ...
29336T-AC-4 ..... ENLINK MIDSTREAM LLC .... |- SAFE L. s ...95.3880 |... . 675,000 |.. ....643,869 |.........(33,775) [.coeeiiinnnni(506) |oevveiinnieeennn0 [0 s 5.625 |...... 5.520 ...01/13/2021 ...|....01/15/2028 ...
29336T-AD-2 ... ENLINK MIDSTREAM LLC .... ] 3AFE ... 1,110,000 |...99.1050 |... 1,110,000 |.. ,100,066 |.......... (9,935) |.eevvunereeennn0 o0 e l0 e 6.500 |...... 6.500 ....08/22/2022 ...|....09/01/2030 ...
29336U-AD-9 ..... ENLINK MIDSTREAM PAR .... o] 3AFE L ...75.9600 |... ... 650,000 |.. 493,740 |........(126,193) [onieeenenenn 715 |0 feniiinnnl0 s 5.050 |...... 5.410 ... 11/17/2021 ...|....04/01/2045 ...
29336U-AG-2 ... ENLINK MIDSTREAM PAR . |- SAFE ... . ...80.5020 |... ..245,000 |.. 157,565 [ooeeeeeniiieeeenn0 feeeieeeen 983 [0 0 [ 5.450 |...... 9.120 ....06/02/2020 ...|....06/01/2047 ...
293641I-AI-8 ..... ENTERGY LA LLC |- LFFE ... ,523,753 1...91.2380 |... .1,420,000 |.. ,505,931 |oovevviiineeennd0 [ (16,183) [0 0 s 3.250 |...... 1.970 ....12/01/2021 ...|....04/01/2028 ...
293641-BK-3 ENTERGY LA LLC .. 1.F FE ..|... 1,557,660 |...93.1490 |... .1,560,000 |.. ,558,627 |ueeeeeeeennnnd0 oo 774 |0 [0 e 0.950 |...... 1.000 ...09/28/2021 ...|....10/01/2024 ...
293658-AA-1 ..... [ENTEGRIS ESCROWCORPO .. .. 3.AFE .. ...91.3950 |. .287,8% |.. 4.750 |......6.170 ... 12/22/2022 .. 04/15/2029 ...
29365D-AA-7 . ENTERCOM MEDIA CORP .4.CFE .. ...18.9720 |. ..81,200 |.. .6.500 |......6.350 ....06/04/2019 .. 05/01/2027
29379V-BH-5 . ENTERPRISE PRODS OPE L2.AFE .. ...96.4950 |. 497,437 |.. .3.700 |......3.870 ....07/30/2018 .. 02/15/2026
29379V-BT-9 . ENTERPRISE PRODS OPE L2.AFE .. ...94.8900 |. .998,522 |.. 4.150 |......4.170 ...10/03/2018 .. 10/16/2028
29444U-BH-8 EQUINIX INC .... ..2.BFE .. ...79.7770 |. .204,319 |.. ......2.150 |......5.090 ....09/01/2022 .. 07/15/2030 ...
29444U-BL-9 ..... EQUINIX INC .... |--2.BFE ... ...82.8190 |... 12:969,369 |eevniiieeennn0 e 115 0 0 1.550 |...... 1.560 ...09/23/2020 ...|....03/15/2028 ...
20444U-BU-9 ...... EQUINIX INC .. 2.BFE ..|... ...89.1250 |... ....875,859 O oo 1,338 |0 [0 3.900 |...... 4.520 ...08/31/2022 ...|....04/15/2032 ...
20449V-AP-2 ... EQUITABLE FINL LIFE .. |- 1L.EFE ... ...99.8830 |... ...999,756 JLO N N - ) AP | B IR | B AT 5.500 |...... 5.500 ....11/29/2022 ...|....12/02/2025 ...
20977L-AA-9 ..... EVERARC ESCROW S AR ... .| 4.BFE ..|... ...82.1300 |... 837,726 |....... (177,210) [oevvvvveennnnn 828 oeeeeeiiieinl0 [0 e 5.000 |...... 5.080 ....01/05/2022 ...|....10/30/2029 ...
30034T-AA-1 ..... GLOBAL CASH ACCESS | . . |--4.BFE ..|... ...86.0260 |... ,849,559 |........ (216,172) [...oeeeeen. 1,889 |oeeeiiiieieenl0 el s 5.000 |...... 5.560 ...07/11/2022 ...|....07/15/2029 ...
30037F-AA-8 ..... EVERGY MO WEST INC .... e [ TG FE L ...99.8100 |... 7,131 o0 o A1 0 [0 5.150 |...... 5.190 ....11/28/2022 ...|....12/15/2027 ...
30040W-AD-0 ..... EVERSOURCE ENERGY T [ 2.AFE ... ...96.4620 |.............. 1,335,999 |.... . . 425,429 |0 e (25197) [0 [0 e 2.900 |...... 1.030 ...08/04/2020 ...|....10/01/2024 ...
30040W-AE-8 ..... EVERSOURCE ENERGY ..... T [ 2AFE L. ...92.2620 |... 461,310 |.... . 500,000 |.. ....482,622 23,049 [0 0 3.300 |...... 4.060 ....10/17/2018 ...|....01/15/2028 ...
30040W-AL-2 ..... EVERSOURCE ENERGY ..... 1 L2.AFE .. ...82.6140 |. ..413,070 |. . 500,000 .498,383 |.. 175 eeenn2.550 |......2.590 ....03/08/2021 .. 03/15/2031 ...
30161N-AN-1 ... EXELON CORP CORPORATE ............. 1.. ... 2.BFE ... 977520 |.iiiiiiennnns 1,896,389 |.... .1,940,000 |. ... 1,993,701 (23,842) ..o o0 3.950 |...... 2.590 ...08/04/2020 ...|....06/15/2025 ...
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30161N-AX-9 ..... EXELON CORP ....vveeviviiiiiecciiiin e crvnieeecevniiees foeeven | s T ..2.BFE .. 997,940 |...93.0790 |[.oevvvrvnnnnnns 930,790 |oevvuenninns 1,000,000 |eeeennirrennnnnn 998,437 |oevvunniiinnnnd (O R £ X N | N AR (B RN 4.050 |...... 4.070 ....03/30/2020 ...|....04/15/2030 ...
30231G-BH-4 ..... EXXON MOBIL CORP . voo |- 1.DFE ..|... .1,562,470 |...96.4050 |... . 1,440,000 |.. .... 1,496,656 0 feeeeenn(26,096) |veeneeeeeeen [0 e 2.99 |...... 1.120 ....06/15/2020 ...|....03/19/2025 ...
302491-AT-2 ..... FMC CORP o .. 2.CFE ... ,067,312 |...93.1610 |... .1,005,000 |.. ....1,053,128 JLON U - (- N N | N RPN | ) AN 3.200 |...... 1.810 ....12/01/2021 ...|....10/01/2026 ...
302635-AJ-6 ..... FS KKR CAP CORP oo |--2.CFE ..|... .1,497,690 |...90.3280 |... ,500,000 .. .... 1,498,615 JLO N Y {11 I AR | B ISR | B AT 1.650 |...... 1.700 ...10/04/2021 ...|....10/12/2024 ...
30321L-2B-7 ..... F&G GLOBAL FUNDING . e | LG FE ... .. 1,016,891 |...91.4400 |... 020,000 ....1,018,120 O e 1,078 el o0 0.900 |...... 1.000 ....11/09/2021 ...|....09/20/2024 ...
309601-AA-0 ..... FARMERS INS EXCHANGE .... v |- 2.BFE ... .. 782,796 |. 103.2080 |... .. . ....175,713 O [ (7,084) |0 [0 e 8.625 |...... 5.160 ...09/08/2022 ...|....05/01/2024 ...
31428X-AT-3 ..... FEDEX CORP e | 2B FE ... .. 786,760 |...76.3670 |... .1,000,000 |.. ....187,305 O o845 |0 [0 3.875 |...... 5.690 ....11/28/2022 ...|....08/01/2042 ...
31556T-AA-7 ..... FERTITTA ENTMT LLC / .... . |--4.BFE ..|... ...84.7530 |... . 685,000 |.. ....580,558 |......... (65,645) [...oeeeeer 3,803 |oeeveniiieeeennn0 [0 s 4.625 |...... 5.740 ....04/21/2022 ...|....01/15/2029 ...
31556T-AC-3 ..... FERTITTA ENTMT LLC / . ..5.BFE .. ...80.8470 |. . 560,000 452,743 |.. (107,257) |. .6.750 |......6.750 ...01/12/2022 .. 01/15/2030
31620M-BQ-8 ..... FIDELITY NATL INFORM . .. 2.BFE .. ...94.6660 |. . 185,000 184,957 |.. .0 .0.600 |......0.610 ...02/23/2021 .. 03/01/2024
316773-DJ-6 ..... FIFTH THIRD BANCORP ... .. 2.AFE .. . 103.0660 |. 500,000 500,000 |.. .0 ......6.361 |......6.360 ....10/24/2022 .. 10/27/2028 ...
316770-BT-5 ..... FIFTH THIRD BK CINCI . v |- .G FE ... . .101.0810 |... . . ....465,000 O o0 0 o0 e 5.852 |...... 5.850 ....10/24/2022 ...|....10/27/2025 ...
31944T-AA-8 ..... FIRSTCASH HOLDINGS | ... e | 3.BFE ... ,558,116 |...89.1360 |... .1,690,000 |.. ,481,100 |......... (80,569) [c2vnneenennnd,562 |ooviviiiiinninn0 [0 s 5.625 |...... 6.970 ...10/07/2022 ...|....01/01/2030 ...
33767B-AA-T ..... FIRSTENERGY TRANSMIS ... oo |- 3.AFE ... .. 217,569 |...93.5500 |... ... 175,000 |.. 163,713 |....eert. (51,365) |oeveeeeeen (1,218) [0 e 0 [ 5.450 |...... 3.850 ....11/24/2020 ...|....07/15/2044 ...
33767D-AB-1 ..... FIRSTCASH INC .. oo |- 3.BFE ..|... ...87.9560 |... ..425,000 |.. 373,813 e (81,048) [ 1707 0 [0 4.625 |...... 5.420 ...03/18/2022 ...|....09/01/2028 ...
337738-AV-0 ..... FISERV INC v |- 2.BFE ... ...81.6140 |... . 500,000 |.. 823,439 0 424 0 [0 4.400 |...... 5.500 ....09/08/2022 ...|....07/01/2049 ...
340711-AW-0 ..... FLORIDA GAS TRANSMIS ... voo |- 2.BFE ... ...97.2750 |... .1,225,000 |.. 224,184 |0 208 [0 0 4.350 |...... 4.370 ....07/07/2015 ...|....07/15/2025 ...
340711-AY-6 ..... FLORIDA GAS TRANSMIS ... oo |--2.BFE ... .. 80.8100 |... 404,050 |.... ... 500,000 |.. 499,086 |......ccevneeena0 oevennnieeen 109 [0 o0 e 2.550 |...... 2.570 ...06/10/2020 ...|....07/01/2030 ...
341081-GG-6 ..... FLORIDA PWR & LT CO ... .- LEFE ... ...83.5860 |... ..2,507,580 |.... .3,000,000 |.. ,520,265 O 3475 |0 [0 2.450 |...... 4.620 ....11/30/2022 ...|....02/03/2032 ...
34355J-AB-4 ..... [FLOWSERVE CORP ... .. 2.CFE .. ...75.1420 |. ..187,855 |. ..250,000 .194,553 |.. .0 .2.800 |......6.010 ....09/01/2022 .. 01/15/2032
345370-C0-1 . FORD MTR CO DEL .. .. 3.AFE .. ...72.0040 |. ..260,654 |. ..362,000 .260,654 |.. . (32,959) 4.750 |......6.440 ....06/12/2020 .. 01/15/2043
345370-CS-7 . FORD MOTOR CREDIT .. 3.AFE .. ...76.4350 |. ..687,915 |. . 900,000 687,915 |.. (331,029) .5.291 |......4.380 ...11/19/2021 .. 12/08/2046
345370-DA-5 . FORD MTR CO DEL .. .| 3.AFE .. ...75.1720 |. ..240,550 |. ..320,000 .240,550 |.. (79,450) .3.2580 |...... 3.250 ....11/08/2021 .. 02/12/2032 ...
345397-A8-6 . FORD MOTOR CREDIT CO . .. 3.AFE .. ...89.7290 |. .. 4,114,075 |. . 4,585,000 4,114,075 |.. (146,798) ......4.125 |......5.880 .07/11/2022 .. 08/17/2027 ...
345397-83-6 ... FORD MOTOR CREDIT CO .... veo |- LA FE ). ...82.2800 |... 1,394,646 |.... ,378,631 |........ (142,638) |........... 6,627 [.oovvvrrnnnnnnn0 |0 [, 4.000 |...... 5.550 ....10/20/2022 ...}|....11/13/2030 ...
345397-B5-1 ... FORD MOTOR CREDIT CO .... oo |- 3.AFE ... ...82.7140 |... ,837,090 |........ (553,651) |ovvveeeeeen 3,291 [0 el s 2.900 |...... 3.120 ....06/22/2022 ...|....02/16/2028 ...
345397-86-9 ... FORD MOTOR CREDIT CO .... co | SAFE L. ...78.6850 |... 223,465 |......... (60,535) |.ovvvvvvrnnennnnd o0 0 e, 3.625 |...... 3.620 ....06/22/2021 ...|....06/17/2031 ...
345397-B7-7 ..... FORD MOTOR CREDIT CO .... v |- SAFE ... ...86.9650 |... ....458,306 |......... (68,694) [..neeeeeeennnena0 o0 [0 s 2.700 |...... 2.700 ....08/05/2021 ...|....08/10/2026 ...
345397-88-5 ... FORD MOTOR CREDIT CO .... o | 3.BFE ... ...91.4580 |... ....903,605 |......... (65,113) |.vvveeeennnn,099 [0 0 [, 2.300 |...... 3.240 ....06/25/2022 ...|....02/10/2025 ...
345397-C2-7 ... FORD MOTOR CREDIT CO .... . |- 3.BFE ..|... ...93.4770 |... 845,967 |.... ...845,967 |......... (34,923) |.eevvenennn2,338 o0 o0 e 4.950 |...... 5.630 ...08/16/2022 ...|....05/28/2027 ...
345397-C3-5 .| FORD MOTOR CREDIT CO . . .. 3.AFE .. . 102.7200 |. ..205,440 |. 200,000 |oeeevvrnnniennnns 0 [ .7.350 |......7.350 ....11/01/2022 .. 11/04/2027 ...
345397-7R-7 . FORD MOTOR CREDIT CO . 1 L3.AFE .. ...90.7800 |. 45,390 |. ..45,390 |.. .. (1,947) |. .5.113 |......6.140 ....06/13/2022 .. 05/03/2029
346232-AF-8 . FORESTAR GROUP INC . 1 L4.AFE .. .. 87.8110 |. ..136,107 |. 136,107 |.. .(18,893) |. .3.850 |......3.840 ...04/07/2021 .. 05/15/2026
346845-AF-7 ..... FORT BENNING FAMILY .. 2.AFE .. ...91.5650 |. ..457,825 |. .468,648 |.. .5.810 |......6.320 ....12/07/2022 .. 01/15/2051
34706C-AA-7 ..... FORTRESS CBO INVESTMENTS LTD .. 1.AFE .. . 100.0000 |. ..500,000 |. 500,000 |.. ......5.760 |......5.760 ...02/16/2022 .. 12/17/2026 ...
347466-AE-4 ..... FORT IRWIN LD LLC v |- LLFFE ... .. 170,513 ]...99.2380 |... . . ...170,556 O e 83 |0 [0 e 5.300 |...... 5.420 ....09/22/2022 ...|....12/15/2035 ...
347466-AG-9 ..... FORT IRWIN LD LLC e | 2B FE ... .. 147,445 |. 100.2580 |... ... 146,761 |.. 147,406 |....oovvnnnnnns (U R (< ) 1 AU | N AU (B RN 5.350 |...... 5.180 ....00/23/2022 ...|....12/15/2025 ...
34960P-AB-7 ..... FORTRESS TRANS INFRS . oo |- 8.CFE ..|... ...94.1950 |... .1,289,000 |.. 214,174 |......... (42,964) |.oeevvnnnn (1,200) [oveeeeeeeeenn o0 e 6.500 |...... 7.390 ... 12/15/2022 ...|....10/01/2025 ...
34960P-AC-5 ... FORTRESS TRANS INFRS CORPORATE ... e |- 4B FE ... s . 100.4250 |... ... 570,000 |.. 572,423 |......... (11,136) [covvvvnnnnnnn (204) |0 [0 s 9.750 |...... 8.690 ....12/21/2022 ...|....08/01/2027 ...
34960P-AD-3 ... FORTRESS TRANSN & IN vee |- 8.CFE ... 1,851,000 |...85.4430 |... .1,845,000 |.. ,576,423 |........ (273,131) |eeeeeeee e (1,217) [0 el s 5.500 |...... 5.410 ...09/22/2021 ...|....05/01/2028 ...
34964C-AF-3 ..... FORTUNE BRANDS HOME ... e [ 2.0 FE L ...86.9740 |... 231,047 (O L 11 AN | Y AR | B RN 4.000 |...... 5.030 ....08/16/2022 ...|....03/25/2032 ...
350392-AA-4 ... FOUNDATION BLDG MATL . 1o |- 5.AFE ... ...75.3220 |... 255,342 |.... . . 1.0 255,342 |......... (78,431) [ceneeeeenen 81 o0 [0 s 6.000 |...... 6.100 ...08/08/2021 ...|....03/01/2029 ...
35137L-AH-8 ..... FOX CORP ...vvvevvvvnnnnns T [ 2B FE ... ...96.8370 |... 968,370 |.... .1,000,000 |.. ,068,008 |........eevvenens 0 fooeeeeenn (10,841) |0 [0 | 4.709 |...... 3.340 ....03/04/2020 ...|....01/25/2029 ...
35906A-BE-7 ..... FRONTIER COMMUNICATI . 1 L4.AFE .. ...93.0770 |. ..381,616 | . 410,000 ... 381,616 |.. . (44,385) |. ......5.875 |......4.370 ....11/04/2021 .. 10/15/2027 ...
35906A-BF-4 ..... FRONTIER COMMUNICATI ...otiiiviiiiniiiiiiiinniiiiiiiiannes 1.. L 4AFE L. .. 1,340,000 )...87.4010 |.........eeees 1,171,173 |.... ,340,000 |. ... 1,171,173 (168,827) |..evvvvevveneennn0 o0 fvveiiiiiinnnnnn0 5.000 |...... 5.000 ...11/23/2020 ... |....05/01/2028 ...
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35906A-BG-2 ..... FRONTIER COMMUNICATIONS LBAFE L 300,000 |...82.8630 |................. 248,589 |ooeeeniiiiinnnnn 300,000 |oeeevvunnniennns 248,589 |......... (51, 411) [0 0 0 6.750 |...... 6.750 |MN .o Jovnnniiiiiinnnns 3,375 ....11/19/2020 ...|....05/01/2029 ...
35908M1-AB-6 ..... FRONTIER COMMUNICATI ... oo |- 5.AFE ... .. 945,800 |.. 78.6870 |... . 970,000 |.. ....763,264 |....... (184,867)[............2,831 |.coriieieeenn0 [0 s 6.000 |...... 6.390 [JJ ....... .... 26,837 |... ....02/08/2022 ...|....01/15/2030 ...
35908M-AD-2 ..... FRONTIER COMMUNICATI ... . |..4.CFE ..|... ..650,000 |. 101.8690 |... 110104 N o I R | N ESUN | N AP | B RN 8.750 |...... 8.750 ...06/09/2022 ...|....05/15/2030 ...
359694-AB-2 ... FULLER H B CO .|--8.CFE ..|... ... 25,188 ]...92.5360 |..eevvuuniieeennnn 23,134 [0 25,000 [oeeeeiiieeeeennn 28,134 [ (199) [ (29) |0 [0 e 4.000 |...... 3.860 ...10/07/2020 ...|....02/15/2027 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TR .... |- .G FE ... .. 220,285 |...88.9000 |... . . .. 22872 0 [ 2,187 0 0 1.625 |...... 5.610 ....00/22/2022 ...|....01/15/2026 ...
36143L-28-0 ..... GA GLOBAL FUNDING TR .... .. 1.F FE ..|... ,004,370 |...93.7260 |... 937,260 |.... .1,000,000 |.. ,002,230 |eeeeeeeeennenn0 [ (1,741 |0 o0 e 1.000 |...... 0.820 ...10/06/2021 ...|....04/08/2024 ...
36143L-2C-8 ..... GA GLOBAL FUNDING TR .... .. 1.F FE ..|... .. 718,409 |...91.4380 |... 658,354 |.... ... 720,000 |.. 719,093 [oooiviiviniiennnd0 v 528 [0 0 0.800 |...... 0.870 ....09/07/2021 ...|....09/13/2024 ...
36143L-20-6 ..... GA GLOBAL FUNDING TR . - 1.GFE ... ...83.1010 |... 623,258 |.... . 750,000 |.. ....645,624 |.....ooiiiiinnnl0 ol 5,788 0 [0 1.950 |...... 4.760 ....09/14/2022 ...|....09/15/2028 ...
361448-BE-2 ..... [GATX CORP .... ..2.BFE .. ...95.1940 |. ..237,985 |. .250,268 |.. .4.700 |......4.680 ....08/03/2022 .. 04/01/2029
361448-BH-5 ..... [GATX CORP . .. 2.BFE .. ...60.2430 |. ..301,215 |. 301,913 |.. .3.100 |......6.030 ... 11/16/2022 .. 06/01/2051
361448-BK-8 ..... GATX CORP .... ..2.BFE .. ...93.5590 |. ..233,898 |. 247,701 |.. ......4.900 |......5.010 ....08/08/2022 .. 03/15/2033 ...
361841-AJ-8 ..... GLP CAP LP/GLP FING .. 2.CFE ..|... ...98.4640 |... 664,632 |.... 022,59 o0 e (21,250) |0 [0 5.250 |...... 1.920 ...12/01/2021 ...|....06/01/2025 ...
361841-AR-0 ..... GLP CAP LP/GLP FING .. 2.CFE ..|... ...80.0820 |... 172,176 |.... 213,784 0 [ 119 0 0 3.250 |...... 3.320 ....12/07/2021 ...|....01/15/2032 ...
3626IN-AA-5 ..... GYP HOLDINGS 11 COR ... ..4.BFE ..|... .. 81.7760 |... . 713,087 |eeeeee (114,045) [ 2,868 o0 [0 e 4.625 |...... 5.440 ...06/04/2022 ...|....05/01/2029 ...
36264F-AK-7 ..... GSK CONSU HEAL CAP U ... . |- 2.BFE ..|... ...93.2450 |... 200250,000 |oeveeniiiiennnn0 [0 0 0 3.375 |...... 3.370 ....11/02/2022 ...|....03/24/2027 ...
36264F-AL-5 ..... GSK CONSU HEAL CAP U ... L] 2.AFE L. ...90.1290 |... 971,936 |0 o876 |0 [0 3.375 |...... 3.520 ...08/24/2022 ... |....03/24/2029 ...
36267V-AC-7 ..... GE HEALTHCARE HLDG L .... . |- 2.BFE ..|... . 100.7230 |... 801,141 [0 i 130 [0 0 5.600 |...... 5.680 ....11/09/2022 ...|....11/15/2025 ...
366651-AG-2 ..... GARTNER INC ..3.CFE ..|... .. 282,636 |...87.9920 |... 247,258 |.... 247,258 |...eeee. (34,904) [oieeene i (812) |0 [0 e 3.625 |...... 3.490 ...06/16/2021 ...|....06/15/2029 ...
37045V-AE-0 ..... GENERAL MTRS CO .. 2.CFE ..|... 1,500,000 |...99.7180 |... .. 1,495,770 |.... BTV J[V[V I R | R AN | N R | B RPN | I R 4.875 |...... 4.870 ....00/24/2013 ...|....10/02/2023 ...
37045X-CL-8 ..... GENERAL MTRS FINL CO . .. 2.CFE .. ...99.4830 |. ..497,415 |. 499,924 |.. .4.150 |......4.180 ...06/14/2018 .. 06/19/2023
37045X-DE-3 ..... [GENERAL MTRS FINL CO . .. 2.CFE .. ...75.6220 |. ..332,737 | .346,736 |.. .2.350 |......5.670 ....06/30/2022 .. 01/08/2031
37045X-DG-8 ..... [GENERAL MTRS FINL CO . .. 2.CFE .. ...95.0050 |. ..261,264 |. 274,948 |.. .1.050 |......1.060 ....04/06/2021 .. 03/08/2024
37045X-DM-5 . GENERAL MTRS FINL CO . .|..2.CFE .. ...92.6430 |. ..453,951 |. .489,879 |.. .1.200 |......1.210 ....10/12/2021 .. 10/15/2024 ...
37045X-DP-8 ..... [GENERAL MTRS FINL CO . .. 2.CFE .. ...83.1020 |. .. 1,998,603 |. . 2,405,000 .2,389,214 |.. ......2.400 |......2.520 ...12/0172021 .. 10/15/2028 ...
37185L-AF-9 ..... GENESIS ENERGY LP/ G .... ..4.BFE ..|.. .. 178,480 |...96.7060 |... 177,939 |.... ... 184,000 |.. 177,939 [oooeeeennn (4,076) |oveeenenn 1,262 [0 el s 5.625 |...... 6.410 ....01/09/2020 ...|....06/15/2024 ...
37185L-AM-4 ..... GENESIS ENERGY LP ..4.BFE ..|... .. 920,325 |...94.5820 |... 870,154 |.... ..920,000 |.. ....870,154 |.........(46,480) [......cc. (1,317) |oeevrniiieeenn0 [0 s 8.000 |...... 7.970 ....05/16/2022 ...|....01/15/2027 ...
37254B-AC4 ... GENPACT LUXEMBOURG S ... .| 2.CFE ..|... 1,000,501 |...95.8450 |... 905,735 |.... ..945,000 |.. 979,898 v 0 [ (18,680) |0 [0 3.375 |...... 1.320 ....12/01/2021 ...|....12/01/2024 ...
374276-AJ-2 ..... GETTY IMAGES INC ... ..5.B FE ..|... ...98.8640 |... 187,842 |.... o 180,500 |eeeviiiieeeenn0 o0 0 0 9.750 ....06/18/2020 ...|....03/01/2027 ...
378272-AF-5 ..... GLENCORE FDG LLC .... - 2.AFE L. ...99.4900 |... 959,084 |.... 977,807 v [ (83,216) |0 [0 4125 ...08/30/2021 ...|....05/30/2023 ...
37940X-AN-2 GLOBAL PMTS INC .. 2.CFE ..|... ...96.8980 |... 242,245 |.... . 289,876 o0 o8 0 [0 5.300 ....08/08/2022 ...|....08/15/2029 ...
37940X-A0-5 . GLOBAL PMTS INC .. . .. 2.CFE .. ...95.5270 |. ..238,818 |. ..250,000 243,765 |.. .5.400 |.. ....09/01/2022 .. 08/15/2032 ...
37954F-AG-9 ..... [GLOBAL PARTNERS / GL . 1 .4BFE .. ...95.1200 |. ..366,212 |. ..385,000 .366,212 |.. .7.000 |.. ....05/16/2022 .. 08/01/2027
37960B-AA-3 ..... GLOBAL MEDICAL RESPO . 1 .4BFE .. ... 71.7290 |. ..312,021 | ..435,000 312,021 |.. .6.500 |.. ....00/24/2020 .. 10/01/2025
37960J-AA-6 ..... GLOBAL AIRCRAFT LEAS . 1 L4.AFE .. ...85.2150 |. ..801,892 |. ..941,022 777,417 |.. .6.500 |.. ....09/15/2022 .. 09/15/2024
37960X-AA-5 ..... GLOBAL INFRASTRUCTLR . 1 L4.AFE .. ...78.5710 |. ..435,283 |. .435,283 |.. ......5.625 |.. ...06/24/2021 .. 06/01/2029 ...
37960X-AB-3 ..... GLOBAL INFRASTRUCTLR ... B .. 4.AFE ..|... ...79.2890 |... 162,542 |.... ... 162,542 ... (42,458) [0 0 [0 | 7.500 ....04/05/2022 ...|....04/15/2032 ...
38016L-AA-3 ..... GO DADDY OPER CO LLC .... B L .. 3.CFE ..|... ...94.8180 |... .55,943 59,000 [onnniiiiiinnn 55,943 it (3,057) [0 0 [0 5.250 ....11/01/2019 ...|....12/01/2027 ...
38016L-AC-9 ..... GO DADDY OPER CO LLC .... N L ..3.CFE ..|... ...83.8490 |... ..209,623 |.................250,000 [.................209,623 |.........(33,078) [.......cce. 1,031 |errrreiiiieeenn0 [0 s 3.500 ....11/22/2021 ...|....03/01/2029 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP ... A1 [ LR FE L ...95.3590 |.....oouunnnns 2,760,643 |.............. 2,895,000 |.............. 2,895,000 [........ccevvuensO [orreennnn(60,181) |ovnenniiiinnnnn [0 e 3.850 ... 11/17/2021 ...|....01/26/2027 ...
38141G-WR-1 ..... GOLDMAN SACHS GROUP ... e | LFFE L ...96.2280 |...ccevnnnnnns 3,704,809 |.... . e 3,917,556 [0 e (22,672) |0 [0 e 3.307 ....01/21/2020 ...|....10/31/2025 ...
38141G-WV-2 ..... GOLDMAN SACHS GROUP A1 [ LR FE L ...91.5210 |... .. 1,830,420 |.... .2,000,000 |eeeenrernnnn. 1,944,037 [0 el 7,443 [0 0 [ 3.814 ....07/30/2018 ...|....04/23/2029 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC . 1T |- LFFE .t .. 244,350 |...93.3430 |... 233,358 |.... ..250,000 |.. 246,406 |......ccevneeeni0 Joeeennee 481 |0 0 e 4.223 ...05/18/2018 ...|....05/01/2029 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP ... 1. .. 1.F FE ..|... .. 980,728 |...83.6710 |... 807,425 |.... ..965,000 |.. 974,508 |......cevvneeenn0 Joevinnenn (2,019) [0 o0 e 2.600 ....06/13/2022 ...}|....02/07/2030 ...
38141G-XR-0 ..... GOLDMAN SACHS GROUP 1 1FFE .. 1,000,000 |...76.4100 |. ..764,100 |. .1,000,000 .1,000,000 |.. .0 ... 1.992 ...01/20/2021 .. 01/27/2032 ...
38141G-XS-8 ..... GOLDMAN SACHS GROUP ... 1.. . 1.FFE ..|.. .. 250,000 |...90.4990 |... 226,248 |.... ..250,000 |. ...250,000 J.oeveniininnnnn o0 0 0 0.855 ...02/10/2021 ... |....02/12/2026 ...
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38141G-XZ-2 ..... GOLDMAN SACHS GROUP .....evvvnnivvinnnnnieniinnneeeennns foee ven | s T LFFE L 385,000 |...98.9290 |.......eunennns 380,877 [coveeeiivnnnnnnns 385,000 [....ceevvrnnnnnns RIS 0LV VI R | R RSN | Y AR | B RPN | ) RN 0.673 |...... 0.670 [MS .eevvt Jovvnnniiiiiinnnnns 813 [, 2,591 |....08/01/2021 ...|....03/08/2024 ...
38141G-YA-6 ..... GOLDMAN SACHS GROUP ... |- LFFE L .. 1,500,000 |.. 87.8010 |.eevuunnneens 1,317,015 |.... .1,500,000 |.. oo 1,500,000 [..eieeeenninen0 o0 0 o0 e 1.431 |...... 1.430 [MS ...... . 21,465 |....03/01/2021 ...|....08/09/2027 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP ... |- LFFE ... ...86.3880 |.......eunnnns 1,403,805 |.... .1,625,000 |.. DR I [V R | N RN | I AU | B RPN | ) RN 1.542 |...... 1.540 [MS ...... . 25,058 |....06/07/2021 ...|....09/10/2027 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC . |- 1L.FFE ... ...87.5680 |... . 1,445,000 |.. e 1,441,096 eeneiiiie0 e 778 0 0 1.948 |...... 2.000 LL174772021 ... 1072172027
38141G-YN-8 ..... GOLDMAN SACHS GROUP |- LFFE ... L..79.2060 |..ooovviiinnnnnnn 23,762 |onnnniiiiinnnnn 30,000 [oiiiiiiinnnnnn 30,000 |oainniiiiiiinnl0 o0 0 [0 2.650 |...... 2.650 ....10/18/2021 ...|....10/21/2032 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP ... .. 2.AFE ..|... ...81.4580 |... e 2,882,757 o0 e 3,281 [0 [0 3.102 |...... 3.310 ...02/22/2022 ... |....02/24/2033 ...
38141G-2U-1 ..... GOLDMAN SACHS GROUP ... .. 2.AFE ..|... ...96.0060 |... BV[V[VJ[V[V I R | R AN | N R | B RPN | I R 4.482 |...... 4.480 ....08/16/2022 ...|....08/23/2028 ...
38141G-2V-9 ..... GOLDMAN SACHS GROUP .. 2.AFE ..|... . 101.2620 |... 824,575 o0 e 87 0 0 5.700 |...... 5.730 ....10/27/2022 ...|....11/01/2024 ...
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC . 1FFE .. ...96.3740 |. .905,776 |.. .3.750 |......1.640 ...08/27/2020 .. 02/25/2026
38148L-AE-6 ..... GOLDMAN SACHS GROUP L P CORPORATE 1FFE .. ...96.8060 |. . .248,9% |.. .3.750 |......3.920 ....06/09/2015 .. 05/22/2025
38173\-AA-0 ..... GOLUB CAP BDC INC ........ .. 2.CFE .. ...96.2180 |. . 315,764 |.. ......3.375 |......1.800 ....10/07/2021 .. 04/15/2024 ...
382550-BH-3 ... GOODYEAR TIRE & RUBR .... .|--8.CFE ..|... . 102.9130 |... 10892,000 |eeeeiiiieeennn0 o0 0 0 9.500 |...... 9.500 ...05/13/2020 ...|....05/31/2025 ...
382550-BJ-9 ... GOODYEAR TIRE & RUBR .... |- 3.CFE ..|... ...83.1590 |... 261,951 e (83,049) [0 0 0 5.250 |...... 5.240 ...03/31/2021 ... |....04/30/2031 ...
382550-BN-0 ... GOODYEAR TIRE & RUBR .... . |--3.CFE ..|... ...83.5440 |... 289,797 e (49,208) [0 0 [0 5.000 |...... 4.990 ....04/28/2022 ...|....07/15/2029 ...
382550-BR-1 ..... GOODYEAR TIRE & RUBR . . |..3.CFE ..|... ...81.9240 |... . 244,953 | (B4,047) [0 0 0 5.250 |...... 5.240 ....04/28/2022 ...|....07/15/2031 ...
384701-AA-6 ..... GRAHAM PACKAGING CO ... |- 5.AFE ... ...83.5970 |... ....493,222 ...t (98,789) [oieeinn (3,514) e 0 [0 7125 |...... 6.400 ....01/22/2021 ...|....08/15/2028 ...
389286-AA-3 ..... GRAY ESCROW 11 INC . |..4.BFE ..|... . ... 72.2430 |... . .. 704,369 |........(270,631) [coeeiiiiiiiienn0 el 0 5.375 |...... 5.370 ...10/26/2021 ...|....11/15/2031 ...
389375-Ad-5 ... GRAY TELEVISION INC CORPORATE .. |- 4.BFE ... .. 169,538 |...89.2500 |... . 165,000 |.. .. 147,263 |......... (20,478) [oceeeeeen (1,802) |0 [0 e 5.875 |...... 4.540 ....02/04/2022 ...|....07/15/2026 ...
389375-AL-0 ..... GRAY TELEVISION INC ..4.BFE ..|.. 1,411,646 |...72.5000 |... .1,635,000 |.. ,185,375 |........(231,389) [............ 4,989 |oeeeiiiiinnnnl0 oo l0 e 4.750 |...... 6.910 ...10/07/2022 ...|....10/15/2030 ...
38937L-AA-9 ..... GRAY OAK PIPELINE LL . .. 2.CFE .. ...97.3070 |. ..350,000 .350,557 |.. .2.000 |......1.770 ....09/25/2020 .. 09/15/2023
390607-AF-6 ..... GREAT LAKES DREDGE & . .4BFE .. .. 77.8700 |. A .2,210,000 .1,720,927 |.. .5.250 |......6.410 ....12/05/2022 .. 06/01/2029
39807U-AB-2 ..... GREYSTAR REAL ESTATE . .3.CFE .. ...97.8970 |. ..812,545 |. . 830,000 804,212 |.. .5.750 |......5.790 ....04/06/2020 .. 12/01/2025
398905-AN-9 ..... [GROUP 1 AUTOMOTIVE I . .3.BFE .. ...84.8110 |. ..487,663 |. ..575,000 487,663 |.. . (75,574) |. .4.000 |......4.320 ....02/10/2022 .. 08/15/2028 ...
40139L-BF-9 ..... GUARDIAN LIFE GLBL FUND .. 1.CFE .. ...93.7470 |. ..1,078,091 |. . 1,150,000 .1,150,000 |.. .0 ... 3.246 |......3.240 ...08/24/2022 .. 03/29/2027 ...
402740-AD-6 ..... GULFSTREAM NAT GAS S ..evvviiiiiiiiiiiieiecceniieeeees foen e |- 2.BFE ... ...96.8320 |... 1,355,648 |.... 1,399,298 L RN | N | RN | B A 4.600 |...... 4.620 ....08/08/2022 ...|....09/15/2025 ...
40390D-AC-9 ..... HLF FING SARL LLC / |- 4AFE ... ...69.0070 |... ....621,083 |........ (262,379) |-vvvmeeeeenn (93) [0 el s 4.875 |...... 4.740 ....09/24/2021 ...|....06/01/2029 ...
404030-AJ-7 ..... H & E EQUIPMENT SERV .... |- 4.BFE ... ...85.3540 |... ... 683,686 |......... (96,839) [cevvneennnnn2,693 |ooviviiininninn0 [0 s 3.875 |...... 4.360 ....02/10/2022 ...|....12/15/2028 ...
40428H-TA-0 ..... HSBC USA INC NEW |- 1L.EFE ... ...98.1000 |... 1,494,958 |.....ccovnnennnnd 0 fooeereeemneee B8 0 0 e 3.750 |...... 3.750 ....05/17/2022 ...|....05/24/2024 ...
418751-AB-9 ..... HAT HLDGS | LLC / HA . |- SAFE L. ...97.0000 |... . reerrneenn. 992,864 [ (20,400) |.ovvveeennn 2,064 [oeiiiiiiinnn0 o0 [ 6.000 |...... 6.540 ....07/21/2022 ...|....04/15/2025 ...
418751-AE-3 ..... HAT HLDGS | LLC / HA .... B .. 3.AFE ..|... ...87.0190 |... 678,748 |.... ... 780,000 |.. 672,628 |......... (30,489) [cenneeeenn9,043 |0 [0 s 3.375 |...... 6.590 ...10/07/2022 ...|....06/15/2026 ...
41984L-AA-5 ..... HAWATTAN BRAND INTEL . 1 .. 4.AFE .. ...90.6900 |. ..2,521,182 |. .2,780,000 .2,521,182 |.. (209,580) |. .5.750 |......6.230 ... 11/20/2022 .. 01/20/2026 ...
42218S-AF-5 . HEALTH CARE SVC CORP . .. 1.G FE .. ...80.6310 |. ..806,310 | .1,000,000 .873,099 |.. .0 .2.200 |......4.210 ....08/03/2022 .. 06/01/2030
422185-AH-1 HEALTH CARE SVC CORP . . .. 1.G FE .. ...68.9330 |. ..1,040,888 |. .1,510,000 .1,015,735 |.. .0 .3.200 |......5.530 ....11/18/2022 .. 06/01/2050
42329H-AA-6 ..... [HELIOS SOFTWARE HLDG . 1 .4BFE .. ...76.3940 |. ..343,773 |. ..450,000 343,773 |.. .(98,500) |. .4.625 |......4.970 ....08/26/2021 .. 05/01/2028
42704L-AA-2 ..... HERC HLDGS INC ...... 1 L4.AFE .. ...93.4780 |. .. 1,314,301 |. 1,314,301 |.. (112,006) |. ......5.500 |......4.89%0 ....12/01/2021 .. 07/15/2027 ...
42704M-AA-0 ..... HERBALIFE NUTRITION ... e | 4AFE L ...89.0570 |... . . 386,507 |......... (47,493) |...evvnnn. (6,500) [oeeeeeeennnn o0 e 7.875 |...... 4.280 ...08/24/2022 ... |....09/01/2025 ...
427169-AA-5 ..... HERENS HOLDCO S AR ... A1 4B FE L ...74.8700 |... ... 718,000 |.. ....537,567 |....... (101,675) [.......eee 6,331 |oeevniiininnnnnnl0 [0 s 4.750 |...... 7.160 ....06/28/2022 ...|....05/15/2028 ...
427866-BE-7 ..... HERSHEY CO N A |- LFFE L ...80.3000 |... .1,000,000 |.. +..998,265 |eeviiieeenn 0 fooeereeeeeenn 218 o0 0 e 1.700 |...... 1.720 ....05/27/2020 ...|....06/01/2030 ...
428040-DA-4 ..... HERTZ CORP .. 5.AFE ... ...83.8750 |... .1,660,000 |.. ...1,302,325 ... (236,876) [c.vvvvennnnnd, 338 ool [0 o 4.625 |...... 5.070 ....03/18/2022 ...|....12/01/2026 ...
42806M-AN-9 ..... HERTZ VECL FIN III L .... v |- TLAFE L.t ...87.8520 |... .1,000,000 |-..eeneeeenn....998,849 [t 0 fooeereeeeeenn 195 |0 0 e 2.330 |...... 2.370 ....01/11/2022 ...|....06/25/2028 ...
428102-AC-1 ..... HESS INFRASTRUCTURE ... |- SAFE L. ...97.5710 |... ..975,000 |.. = W901,317 e (44,943) |.......... (4,523) |oeeevvveneeennnnd [0 s 5.625 |...... 4.860 ....10/24/2019 ...|....02/15/2026 ...
428102-AE-7 ..... HESS MIDSTREAM OPERA . .. 3.AFE ..|... ...85.6270 |... . 300,000 |.. ....256,881 |....ennnt (41,379) [oeneeeeeeennen0 o0 [0 e 4.250 |...... 4.240 ...08/08/2021 ...|....02/15/2030 ...
428102-AF-4 ..... HESS MIDSTREAM OPERA ... .. 3.BFE ..|... ...91.6200 |... . 120,000 |.. ....100,944 |......... [ [UN01515) 1 RPN | I AP | N RPN | ) FRN 5.500 |...... 5.490 ....04/05/2022 ...|....10/15/2030 ...
431318-AY-0 ..... HILCORP ENERGY | L P . .. 3.CFE .. ...89.0720 |. . 100,000 ..89,072 |.. .(10,928) |. ......6.000 |......5.990 ....04/05/2022 .. 04/15/2030 ...
431318-AZ-7 ..... HILCORP ENERGY | L P .... ..3.CFE ..|... ...86.4380 |... . 100,000 J.ieeeeiiiiiinnnns 86,438 |[......... (13,562) |..vvveveeeeennnn0 o0 0, 6.250 |...... 6.240 ...04/05/2022 ...|....04/15/2032 ...
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431571-AD-0 ..... HILLENBRAND INC ....oviiviiviiiiiiiniineeecennieeeeenns foee ven | s T L3AFE L 86,000 |...99.6860 |..................85,730 [cooiiiiiinnnnn.n.86,000 |oiiiiiiniininnnnn85,730 feniiiinnnn (270) |oviiiiiiieein0 0 0000050750 . 5.750 ....06/09/2020 ...|....06/15/2025 ...
431571-AE-8 ..... HILLENBRAND INC e [ SAAFE L ...82.1300 |.................353,980 |.................431,000 |.................353,980 |.........(78,657) [..cceeeuueeen. 343 |oceeeiiiieennnnl0 o0 32750 .o 3.860 ....06/22/2021 ...|....03/01/2031 ...
432833-AF-8 ..... HILTON DOMESSTIC OPERATING .. A1 [ 3B FE L . ...90.7890 |................. 344,998 |................ 380,000 |.................344,998 |.........(35,002) [.....ccvvveeenn Joerrnnninninnnnl0 o0 |l 4875 |, 4.870 ...06/10/2019 ...|....01/15/2030 ...
432833-AG-6 ..... HILTON DOMESTIC OPER ... A1 e [ 8B FE L .. 133,125...99.2300 |................. 124,088 |.................125,000 |.oeevnnnnnnnnnnn 124,088 |....eoeeel (3,537) |eeeeennne (1,875) |eveeeeeeeiennl0 o0 1052375 | 3.150 ....11/05/2020 ...|....05/01/2025 ...
432833-AH-4 ... HILTON DOMESTIC OPER ... A1 [ 3B FE L ... 89,000 |...97.1760 |..................86,487 [..c.oeeiennnnnnn89,000 |oovvvnnnnnnnnnnn 86,487 o (2,513) |0 fennncnnl0 o0 000005.750 | 5.740 ....04/16/2020 ...|....05/01/2028 ...
432833-AL-5 ... HILTON DOMESSTIC OPERATING .. A1 e [ 8B FE L ... 59,000 |...83.8690 |... revernnneeeeenn59,000 [oeiiiiiiinnn 49,483 | (9,517) |0 [0 0 f1040000 . 4.000 ....11/27/2020 ...|....05/01/2031 ...
43284M-AA-6 ..... HILTON GRAND VACATIO A1 4B FE L 1,872,000 |...86.1270 |... ,683,783 |.... .. ,660,678 |........(213,644) |............2,328 [.coooeiiinnnnn0 oeiiiininnnnnnnl0000005.000 .o 5.720 ....09/29/2022 ...|....06/01/2029 ...
432840-AB-4 ..... HILTON GRAND VACATIO .... . |--4.BFE ..|... ...81.7450 |... 300,004 |.... . 367,000 |.. ....300,004 |.........(66,996) [.....ccvvvueeeen0 Jvrrniiiiieeenn0 [0 | 4875 | 4.870 ....06/14/2021 ...|....07/01/2031 ...
435765-AJ-1 . HOLLY ENERGY PARTNER ... . .. 3.CFE .. ...98.3790 |. ..565,679 |. ..575,000 564,947 |.. .6.430 ....00/13/2022 .. 04/15/2027
437076-BK-7 ..... HOME DEPOT CORPORATE 1 1FFE .. ...97.0360 |. ..970,360 | .1,000,000 .999,565 |.. .3.360 ....09/08/2015 .. 09/15/2025
437076-BT-8 ..... HOME DEPOT INC ...... 1 1FFE .. ...92.7920 |. ..463,960 |. . 500,000 .499,343 |.. ......2.830 ....09/06/2017 .. 09/14/2027 ...
440452-AF-7 ..... HORMEL FOODS CORP ... e | LFFE L ...81.5950 |... 1,774,691 |.... .2,175,000 |.. 170,479 veeeeeienl0 o562 |0 o0 00010800 . 1.830 ...06/04/2020 ...|....06/11/2030 ...
44106M-AT-9 ..... SERVICE PROPERTIES TRUST .. A1 [ AAFE L ...86.4120 |... . 410,000 |.. ....354,289 |.........(46,904) [............1,443 |0 0 ]l 40500 4.900 ....01/25/2021 ...|....03/15/2025 ...
44267D-AE-T ..... HOWARD HUGHES CORP .....eeeeeeeeeeemnniaeeeeemnneeeees foen oo 1 e [ 8.CFE Ll ...83.8940 |... 222,319 | (42,002) [ 102 o0 [0 4125 4.170 ....11/22/2021 ... |....02/01/2029 ...
A2722-AA-2 ... HOWARD MIDSTREAM ENERGY ... . |..4.CFE ..|... ...95.9790 |... 724641 | (19,114) [ 1487 0 0 ]l 6750 L 7.170 ...05/16/2022 ...|....01/15/2027 ...
443201-AA-6 ..... HOWMET AEROSPACE INC oo |- 3.AFE ... . 102.7800 |... PP 4,000 |oeeeeernieeeeen0 o0 [0 0 [ 6.875 [ 6.870 ....04/22/2020 ...|....05/01/2025 ...
443201-AB-4 ..... HOWMET AEROSPACE INC . e | SLAFE L. ...85.1440 |... 323,547 |.... ... 380,000 |.. 323,547 |oveueenn (56,453) [oiiiiiiiei 0 0 014000232000 . 3.000 ....08/18/2021 ...|....01/15/2029 ...
44332P-AD-3 ...... HUB INTL LTD oo |--5.BFE ..|... ...98.1020 |... .2,159,000 |.. ,108,963 |.........(31,072) |.....cceu. (3,076) |oevveeeeeeennn0 [0 0022 7.000 | 7.010 ...10/07/2022 ...|....05/01/2026 ...
44332P-AG-6 ... HUB INTL LTD . |..5.BFE ..|... ...87.4680 |... ...40,000 |.eeeveiiinnennnnn 34,987 [ (5,013) |0 o0 000050625 |l 5.620 ....11/18/2021 ...|....12/01/2029 ...
444859-BP-6 . HUMANA INC ... .. 2.BFE .. ...97.4440 |. .1,500,000 .0.680 ....07/29/2021 .. 08/03/2023
445587-AE-8 ..... HUNT C0S INC ... .4BFE .. ...84.1810 |. .2,370,000 .6.670 ....12/05/2022 .. 04/15/2029
446150-AN-6 ..... HUNTINGTON BANCSHARES .. 2.AFE .. ...97.4300 |. . 500,000 . .4.000 ...05/11/2018 .. 05/15/2025
446413-A11-6 ..... HUNTINGTON INGALLS | . . |..2.CFE .. ...97.1210 |. . 210,000 .0 | .0.670 ...06/27/2022 .. 08/16/2023 ...
446413-AZ-9 ..... HUNTINGTON INGALLS | . . |--2.CFE .. ...82.6020 |. . . 750,000 .623,289 |.. . 1,667 |. ......5.580 ....11/28/2022 .. 08/16/2028 ...
44644M-AF-8 ..... HUNTINGTON NATIONAL ... e | G FE ... 1,021,670 |...96.6440 |... 966,440 |.... .1,000,000 |.. ,019,352 2 (2,318) [0 0 40852 4.060 ...06/26/2022 ...|....05/17/2028 ...
446440-AH-4 ...... HUNTINGTON NATIONAL ... v |- .G FE ... 1,220,000 |. 100.2720 |... ,223,318 |.... 1,220,000 |.. ,220,000 |-eveeeeeeeennnn0 o0 0 [0 050699 L 5.690 ....11/14/2022 ...|....11/18/2025 ...
446440M-AJ-0 ..... HUNTINGTON NATIONAL ... e | LG FE ... .101.0000 |... 505,000 |.... ... 500,000 |.. 498,854 |...vevvviiinnnn0 [ 29 0 [0 0 50650 L 5.680 ....11/14/2022 ...|....01/10/2030 ...
448579-AL-6 ..... HYATT HOTELS CORP .. oo |- 2.CFE ..|... ...97.2340 |... 972,340 |.... .1,000,000 |.. ....999,777 204 [0 0 12300 . 1.330 ...09/27/2021 ...|....10/01/2023 ...
44891A-BM-8 ..... HYUNDAI CAP AMER ... e | 2.AFE L. ...96.9440 |... ... 400,000 |.. ....399,884 n 161 [0 010250 1.290 ....09/25/2020 ...|....09/18/2023 ...
44891A-BV-8 HYUNDA| CAP AMER . L] 2.AFE L. ...93.3250 |... 933,250 |.... .1,000,000 |.. ...998,030 O e 1,340 [0 feeiieel0 0000202875 |l 1.010 ....08/17/2021 ...|....06/14/2024 ...
44891A-BY-2 ..... [HYUNDAI CAP AMER . .. 2.AFE .. ...92.4540 |. ..309,721 |. .334,654 |.. .0 L 199 .1.060 ....09/14/2021 .. 09/17/2024 ...
449253-AB-9 ..... [ IAA SPINCO INC ... .4BFE .. ...97.7070 |. ..852,982 |. .852,982 |.. .(38,814) |. (6,271) |. .4.510 ....11/01/2019 .. 06/15/2027
45174H-BC-0 . IHEARTCOMMUNICATIONS . .. 4.AFE .. ...92.1580 |. ..350,200 |. .360,200 |.. (2,664) |. .5.350 ....03/18/2022 .. 05/01/2026
45174H-8D-8 . IHEARTCOMMUNICATIONS . .5.AFE .. ...85.2480 |. 1,739,059 |. 1,739,059 |.. .. (25,499) |. .6.760 ....06/10/2022 .. 05/01/2027
45174H-BE-6 . IHEARTCOMMUNICATIONS . L4.AFE .. ...84.8660 |. ..526,169 |. .526,169 |.. ......4.080 ...01/22/2021 .. 08/15/2027 ...
452327-AL-3 ... ILLUMINA INC v |- 2.BFE ... ...98.9830 |... 989,830 |.... ...999,998 |eeveiiiiieeenn0 e 10 |0 0 ]l 0.550 .l 0.550 ...03/16/2021 ...|....03/23/2023 ...
452327-AP-4 ... ILLUMINA INC o .. 2.CFE ... . 101.4230 |.....coennnnns 1,014,230 |.... 998,642 |...evnvvveeennnn0 foeviiiiii 12 0 [0 00050750 5.780 ... 11/20/2022 ... |....12/13/2027 ...
45258L-AA-5 ... IMOLA MERGER CORPORA . vee |- 8.CFE ... ...86.9620 |.......oennnns 1,669,670 |.... ....1,660,851 |.........(80,184) |........... 6,880 [.ccooeeeernneenn0 [ooeeernnnineennn0 nnn 40750 .o 6.520 ....10/07/2022 ...|....05/15/2029 ...
45688C-AB-3 ..... INGEVITY CORP veo |- 3.CFE ... ...86.1640 |... L A42,321 e (35,204) [l 30312 0 0 ]LLLL3L87E 5.200 ...09/28/2022 ...|....11/01/2028 ...
45780R-AA-9 ..... INSTALLED BLDG PRODS ... vee |- 4.AFE ). ...90.0720 |... 154,023 |..oee o (16,977) [0 0 [0 5750 5.750 ....09/16/2019 ...|....02/01/2028 ...
458241-8C-8 ..... INTELSAT JACKSON HLD .... . |..4.CFE ..|... ...89.6490 |... ....936,832 |........(105,619) [.........00tn 282 |oeeniinninninnnl0 i l0 ].006.500 ... 6.530 ....04/25/2022 ...|....03/15/2030 ...
458665-AS-5 ..... INTERFACE INC vee |- 4.AFE ). ...82.7030 |... ... 744,327 e (5,317) |0 [0 0250500 . 4.790 ...02/10/2021 ...|....12/01/2028 ...
45866F-AK-0 ..... INTERCONT INENTAL EXC ... | 1.GFE L . ...81.8690 |... ....1,713,677 L (3,076) [evveiiiiiiiinnnn0 0000022100 1.880 ....08/27/2020 ...|....06/15/2030 ...
45866F-AV-6 ..... INTERCONT INENTAL EXC . .. 1.G FE .. 1,000,380 |...96.7740 |. .1,000,380 |.. 0] ......4.340 ....08/19/2022 .. 06/15/2029 ...
459058-JD-6 ..... INTERNATIONAL BK FOR ... L 1AFE ... 3,330,303 |...92.1010 |... .3,325,000 |. ... 3,327,674 L (1,088) [oeeveeeniiinnnn0 o0 000000750 0.710 ...07/08/2020 ... |....07/02/2025 ...
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459506-AE-1 ..... INTERNATIONAL FLAVOR ....covvvviiniiiiiiiiiee e L 2.CFE Ll 439,635 |...78.1790 440,182 [.oeeeiviinenn0 vl 847 [0 0l 4375 5.250 ...07/25/2022 ... |....06/01/2047 ...
459506-AP-6 ..... INTERNATIONAL FLAVORS & FRAGRANCES vee |--2.BFE ... .. 499,995 |...84.0820 |... 499,999 |0 o0 0 [0 ]l 10832 1.830 ....09/09/2020 ...|....10/15/2027 ...
459506-AR-2 ... INTERNATIONAL FLAVOR e [ 2.0 FE L .. 349,991 1...71.7020 |... L3517 |0 [ 1720 0 0 )00 30268 . 5.230 ....06/30/2022 ...|....11/15/2040 ...
46205Y-AA-9 ..... ION TRADING TECHNOLO . 1 e [ 4.CFE L 1,007,750 |...83.7950 |... ....866,440 |........(143,794)|............2,485 |.oooiiiiiiennnnl0 [0 1l BL750 6.250 ....04/21/2022 ...|....05/15/2028 ...
46284V-AC-5 ..... IRON MTN INC NEW A1 [ 3.CFE L .. 527,194 1...92.1230 |... ....469,827 |.........(48,629) [.......... (2,893) |..covuvinrnnnnn0 [0 |l 4875 |l 4.210 ....11/06/2019 ...|....09/15/2027 ...
46284V-AE-1 ..... IRON MTN INC NEW . 1 e [ 8.CFE Ll ,578,963 |...92.1590 |... ,479,152 |.........(95,801) [ceuueeeen (2,848) [oeeeeeiieee 0 |0 [e.5.250 ... 5.420 ...07/07/2022 ...|....03/15/2028 ...
46284V-AG-6 ..... IRON MTN INC NEW . A1 [ 3.CFE L ..200,000 |...89.9950 |... 179,990 |.........(20,010) |oeevvervvennnnnl foovriiiiiii 0 Jveeinnnnnnnnn 0 f11005.000 .. 4.990 ....06/17/2020 ...|....07/15/2028 ...
46284V-AJ-0 ..... IRON MOUNTAIN INC .. 1 e [ 8.CFE Ll .. 598,125 |...87.1250 |... ....509,681 |......... (84,924) |.......... (1,520) |-eevrureeeennnn0 [0 0l 50250 .o 4.890 ....08/07/2020 ...|....07/15/2030 ...
465685-Ad-4 ..... ITC HLDGS CORP . 1 .2.BFE .. 500,055 |...97.6100 |. .500,014 |.. .3.640 ...08/17/2015 .. 06/15/2024
465685-AR-6 ..... ITC HLDGS CORP ... .. 2.BFE .. 499,495 |...98.7880 |. .499,520 |.. .4.970 ....09/08/2022 .. 09/22/2027
46625H-WN-7 ... JPMORGAN CHASE & CO 1 .. 1.F FE .. 806,027 |...97.8590 |. . A 758,783 |.. ......1.180 ...06/12/2020 .. 07/15/2025 ...
466313-AM-5 ..... JABIL INC . |--2.CFE ..|... .. 145,931 ]...94.7130 |... 142,070 |.... . 150,000 |.. L4621 |0 o280 o0 [0 ]l 40250 4.890 ....08/24/2022 ...|....05/15/2027 ...
46647P-AR-7 ..... JP MORGAN CHASE & CO ... .. 1.F FE ..|... ...92.6940 |........oennns 1,853,880 |.... .2,000,000 |.. 969,474 |0 [l 132 [0 0 [ 40005 . 4.280 ....05/17/2018 ...|....04/23/2029 ...
46647P-AV-8 ..... JP MORGAN CHASE BANK ... .. 1.F FE ..|... ...93.3690 |....covnunnnns 3,034,493 |.... .3,250,000 |.. e 8,252,954 o0 e (390) [0 el 0 ]l 40203 . 4.180 ....02/12/2019 ...|....07/23/2029 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... .. 1.G FE ..|... ...94.1360 |... . 560,000 |oeevvunnnenennnn859,633 [0 e 49 0 L0 )l 40452 | 4.460 ...06/12/2022 ... |....12/05/2029 ...
46647P-BA-3 ..... JP MORGAN CHASE BANK . B .. 1.F FE ..|... ...95.4370 |... .2,000,000 |eevuneeeenn. 1,924,726 [oooeeiiiiiiie 0 i 726 [0 0000232960 |- 4.990 ....12/14/2022 ...|....01/29/2027 ...
46647P-BE-5 ..... JPMORGAN CHASE & CO ... B L .. 1.F FE ..|... ...84.0720 |... 7,370,000 |oeevunneeennn 7,977,487 [0 | (11,071) [0 o0 00002739 | 3.050 A0 ...... .. 147,084 |....12/02/2022 ...|....10/15/2030 ...
46647P-BP-0 ..... JP MORGAN CHASE BANK . N L .. 1.G FE ..|... ...82.6150 |... 822,019 |.... ..995,000 |.. 2en1,086,296 |...ooeeeeennennn0 foeeeeenen (5,095) [oeeiieeeienl0 o0 2,956 | 2.330 [MN ...... .. 29,412 |....08/04/2020 ...|....05/13/2031 ...
46647P-BS-4 ..... JPMORGAN CHASE & CO ... B L .. 1.F FE ..|... ...96.4620 |... 723,465 |.... ... 750,000 |.. 749,753 |ovvvevvveeennnnn0 [ 144 0 [0 0000858 L 0.670 ....09/25/2020 ...|....09/16/2024 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO 1 1FFE .. ...87.9810 |. .. 1,266,926 |. . 1,440,000 . 1,440,000 |.. .1.570 ...04/15/2021 .. 04/22/2027
46647P-CN-6 ..... JPMORGAN CHASE & CO .. 1.F FE .. ...92.3540 |. ..563,359 |. . 610,000 610,000 |.. .0.760 ....08/03/2021 .. 08/09/2025
46647P-CP-9 ... JPMORGAN CHASE & CO .. 1.F FE .. ...86.7030 |. .. 1,140,144 |. . 1,315,000 1,315,000 |.. .1.470 ....09/15/2021 .. 09/22/2027
46647P-CT-1 ..... JPMORGAN CHASE & CO .. 1.F FE .. ...92.6540 |. .1,015,000 .1,015,000 |.. .1.560 ....12/07/2021 .. 12/10/2025 ...
46647P-DC-7 ..... JPMORGAN CHASE & CO .. 1.G FE .. 1,029,010 |...92.8620 |. .1,000,000 1,027,646 |.. eeenn 4220 ...05/26/2022 .. 04/26/2033 ...
46647P-DG-8 ..... JPMORGAN CHASE & CO ... S| .G FE ... .. 855,000 |...97.6420 |... 855,000 |......ccvvneeenn Jovvinininin