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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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 ....ovviiiiiririiieietcieietee sttt e 35,558,120 |............. 2.558 |....... 35,558,120 [....cocveeiriiee [ R 35,558,120 |............. 2.558
1.02 All OthEr GOVEIMMENLS ........o.vvvieeeecececieieteteeeeeee e e (V) 0.000 [eeeeecereeeeieeenes [V [0 (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 15,147,653
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 21,788,688 |............. 1.567 |........ 21,788,688 |........coeveenee 0f....... 21,788,688 |............ 1.567
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 251,990,038 |............ 18.128 |...... 251,990,038 |.......covveinnee 0f..... 251,990,038 |........... 18.128
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 792,161,582 |............ 56.987 |...... 792,161,582 | 0]..... 792,161,582 |........... 56.987
1.07 Hybrid securities ............. | R 1,208,946 |............ 0.087|......... 1,208,946 |....o.covvnne 0 fen 1,208,946 |............. 0.087
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . .. . .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e 0fiieeeenn 0,000 [ [OOSR [0 [0 I 0.000
1.12 Total [oNG-term DONAS ....c.cveeeeeeeieiece e .. 1,154,676,752 .. 1,154,676,752 |....ooeceeeee 0f.1,154,676,752 |........... 83.066
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fo.c.c... 60,155,382 |............. 4.328 |........ 60,155,382 [...ooreeieee 0f...... 60,155,382 |............. 4.328
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvveeeciensfrvennne 1,007,100 |............ 0.072 |......... 1,007,100 [oooocececne [ 1,007,100 |............. 0.072
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNAS ............cccceviiiieeeieieiieeieieieieeeeiese e e 3,560,149 |............. 0.256 |........ 3,560,149 | 0fn. 3,560,149 |............ 0.256
3.09 Total COMMON STOCKS ....c.vvveeeieiiiiirereresieieieeeeee et s 64,722,631 |............. 4.656 |....... 64,722,631 [ [ — 64,722,631 |............. 4.656
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 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cocoeviiiiiiiiiiiicieeeeeeeeeeeeee
5.02 Properties held for production of income
5.03 Properties held for Sale ... . .
5.04 Total real €STate .......ceviirieieieeeeecee e e 4,184,233 |............ 0.301 |......... 4,184,233 | [V — 4,184,233 |............. 0.301
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccorriieieiinnnnseeeeeesesesesee e e (13,893,251)|............ (0.999)|...... (13,893,251)]....cecveciices 0f..... (13,893,251)|........... (0.999)
6.02 Cash equivalents (Schedule E, Part 2) ...........ccocoeeeeierenininsseeeeens froeene 91,133,261 |............ 6.556 |....... 91,133,260 ..o 0f.... 91,133,260 |............. 6.556
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e 4,142,081 |............. 0.298 |......... 4,142,081 [ [ 4,142,081 |............. 0.298
6.04 Total cash, cash equivalents and short-term investments .....................ooo.c... 81,382,090 |............ 5.855 |....... 81,382,000 [.....ccvererinne 0f....... 81,382,090 |............ 5.855
7. CONTACLIOBNS ...ttt ettt sns [eese e eneeenenens [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
8. Derivatives (SChedUIE DB) .........c.cceieuiiiiriieieieieeeeeeeeieieee e e [V 0.000 [.eoeeveeiriennne 0 feeeieeeens [OOSR (O 0.000
9. Other invested assets (SChedule BA) ............ccceviuiieieeeeeiieeieeeeeee e oo 84,968,631 |............. 6.113 |....... 84,968,631 [......ccveeerne 0f....... 84,968,631 |............. 6.113
10.  ReCEIVaDIES fOr SECUMHIES ........c.vviiiieiiiciiieiieees e e 135,996 |...coocvvve 0.010 [.ccevueee 135,996 | O [ 135,996
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ......cccccoiiiiiiiiiiiiiiicccee, 0
13. Total invested assets 1,390,070,333 100.000 [ 1,390,070,333 0| 1,390,070,333 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............ccueuiriiiiiirietetetetetese ettt sttt et st st sssse s st esese st sess s e s esesesese e sessesesesesesese e se s s et besesesesanes <eesescasnesannas 3,561,662
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiie ettt bt bbbttt b et abe R e sreeresbeeresbesaesteereeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.oiuiiiiieieieeeeeece ettt ettt sens seeeebeneseenaeeas 1,287,943 .. 1,287,943
Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 ....oiiitieiiiiiieeetet ettt ettt et es e e st e s et et et e s e se s ee e s et et eb et esess s es e s et et et eseseseas s es et e s et et esesnss s eseseseseseses bbb ebee et et neea bbbt eenae e 0

3.2 TOtAlS, Pt 3, COIUMN 17 .etitiiieieetetiere ettt ee bt e bbb te b€ e e E b b £t E b £ h b ot b ettt 2o s ensn s et et nsenn st s s 0 e 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... .ottt b ettt et s et eaeeeheesbeesh £ e be e bt e a bt ea et ea e e eae e eh e e ehe e b e e b e e a bt em bt embeeaeeeReeabeeas oeneeseeseeaeasteenseensens 0
Deduct amounts received on diSpoSals, Part 3, COIUMN 15 .......oiiiiiiiiit ettt ettt e et esbeesheesbe e be e beeaseeaseeasesheesbeesbeesbeenbeenbeanseesseaaseeseess Sesesmeeeasesaesaaesaeeaaeeaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...utiiieiiitetiere ettt te bt e bbb ee bbb E b b1 ee R b £ h b2 s bbbttt 2o s ensnsea et s en s e et s s 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oviuiiiiiiieietetetet ettt ettt ettt ae e et s e s et e s et e s e ae s es e s et e s es et esess s es et et et et eseseseas s es et e s et esesesess s eses s et et eses bbb ebee et et st sa bt ebebeenae e 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oviieieiiieieeeeetetet ettt ettt ettt s e et s e st e s et e s eae s ee et et et et et essss s eses et et et eseseseas s es et e s et esesessss s eses et et eseses bbb ebee et et nesa bbbt nenae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiietietetierecs ittt te et ee b b e ee b b e et eeE b0 1o bbb £ E e E b e st E bttt 2o enensns et et esenns e s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .eiitiiiieietetre ettt b bbb bbbt b bbbt b bttt eeenn s e e st en e 665,372

8.2 TOtAlS, PArt 3, COIUMN O ......ouuitiiiiiiieieietetet ettt ettt ettt s et s et et eae b e b et e s e ae s eseseseseb et esess s eses e s et e s esesesess s es et e s et esesessss s es st e s et eses ekt ebee et et ne e bbbt eenae e 0 665,372
Book/adjusted carrying value at the end of current Period (LINES 1#2+3+4-5+8-T-8) ........ccccsuriieuereririiiniririsieietetesetst st sessesetesesesesssssse st sesesasesessssssesesecoesessssanasenanas 4,184,233
[DI=To [0 o) =T Mo o E=To (g g TT 1 C=To IR= a0 To 0L OO ROOPSRP 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eiuiiiiiiiirieieteieteetststsesteteteseses et st sesesesesesesessssssssesesesesesessssssesesesesesesesessssssesesess oeseseseseseananaes 4,184,233

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOF YEAT .........ciiiiiiieii ettt 2ee e e e e e e e e e e e e e e eeneea
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ......oiuiiiiiiiiiie bbbt bbbt bbbt bbb s R e e R e e aesresbesbesteeresaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o ittt et e e e e e e et e e st e aae oeabeeabeeabe et e et e s b e e e e sbeeas eeesteesseaseenseenseeaeeaeeaaean
Capitalized deferred interest and other:

B ) = S =T i TR o 10 1o e OO PRTRPS

3.2 TOtals, Part 3, COIUMN 11 ..o b bbb bbb e b b e se e b e oo b e e b e e b et h e e e b b e e b e b e saebe S8 HE SRS AR SR L e R oA L e b e AL e b e b e e b e bt ebesebeses st
P aXeTe (U= o e =TotoTU o | OO ERPT
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 .............. . e . R R B ¢ttt eeeeeaeeaeene e

5.2 Totals, Part 3, Column 8 ..... PRI W R ST W W SO RSO

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! = OSSR
Deduct amounts received on disposals, Part 3, CHmn ... \GR......... A . .... )

Deduct amortization of premium and mortgage i ] e e T e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 L. b b e b e bt b et b e b b e b b e b b e e b e e b e b b e e e s oA e SR e R e e s e b e b e b e bbb

O e = R e Ty A o] [0 Ty T O OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.ccuiiiiiiiiiiiiiiiieieeeeies —eeeeee e
TOtal VAIUBLION @IIOWANCE ... .ot h e et e e e e e e e E e E oS e oo H e SR e £ Re £ R e £ Ee £ R e £ R e SR e SR £ e R e SR e e R e £ R e £ee £ Ee £ e e e R e e R e e R e e e e e e e e Reeee e e e eeeeeeeeean SR e R et
ST o] ol = I (g T= Y B o TU T SO SR
Deduct total NONAAMIEA @MOUNLS ..o et e bt e e e e e e E oo e e £ e e s e oo R e e e e £ R e S E e £ R e SR e e R e £ R oo R oo R e e e e e Re e R e e e e saeseeseeeeeeeeeae s S0eAs e s e s et e et et

Statement value of mortgages owned at end of current period (Lin€ 13 MINUS LINE T4) .......ciiiiiiiiiiii bbbt bbbt e e e e e eaees
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiririeteteteteses ettt st teteses et e st st e besesesese e sessesesesesesesese st s s s s esesesesese st ss s e bebebesesane e <eeseesansennas 78,171,086
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueuruiiiririeieieteieter ettt ettt se e bt et ese et se st b b ses e s e s ss s s e s eseenas s e sees 500,415

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiiiiieeeeeeeceeecee ettt seas seeserebeeeenaens 16,587,864 ................. 17,088,279
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vviviiieiiieieietetet ettt bt ssese st s a et et et e s eae s eees et e s eb et eses s s es et et esesesesessss s as s e s et esesesess s eseseseseseses bbb ee et et et ea et ettt eetae e 0

3.2 TOtAlS, Pt 3, COIUMN 12 ....utiiieieeietirice ettt te e bt ee bbb te bbb et E b b1 ee LR b £ h bt 2o h bttt 2o e ensnsea et nnen s na s es 0 0
AACCTUAI OF QISCOUNT .......cvvieeececeet ettt ee ettt e s esssasaetesesessssesetesesessessaesesesensssesesesasensesetesasaseesssesesasesessnsetesesesnsssetesasaensssesasesessesesesesesessssesesesesassnsns b s tscheb et ettt caetetennas 0

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ...oiiiieiceiiectceece et ss s st s s s s sttt s s s s ns s st (114,986)

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt te e bt ee bbb te bbb b0 e LR bt h b ot h ettt 2o s ensnsea et es e st se s 0 s (114,986)
Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ottt sttt ettt st e ea et she e sheesh £ e bt e bt oAbt ea bt ea et eae e 1R e e Ahe e b e e bt e b e em bt eabeemeeeheeabeess oemeeseeseesseesteenseennens 0
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ...........c.c.ciiiiuiiietieietieetee et sttt st ete et etestete st et eeetees et eseetessssess st ese st eseesesessebessesensssessesessssessssens Seseseeseneneaen 10,175,748
Deduct amortization of premium @Nd AEPIECIALION ...........ouiiiiiiiie ettt ettt et e a e e eaeesa e e st e et eaeeeaeeea e e eaeeea e e as e e s e e st emseeaseeaeeemeeemeeeseenseesees Sheeemseasseaseenseeseeseeneeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovvieieieiiieieietetee ettt ettt ettt st ee et a et et et e s e se s ee a2 et et ebesesess e es e s et et et eseseseas s es s e s et et esesnss s eseseseseseses bbb ebee et st ne e e b bbb et 0

9.2 TOAIS, Pt 3, COIUMN T4 ..ottt ettt sttt te e bt e b b ee bbb £ E b e eE LR b £ h b £ ot b bttt 2o e emsn s et et en s na s en 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b e £t E b et b b et E b b ettt bbb e nsna et et e s ennsna et es s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oieieitieieie ettt ettt et ea e ee e st a et e s s esessee s a2 e s e b eseseseas s es s et esesesesese s e s es et et et et esess s as s sasa se s e e bbbt eet et e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........ccceeriririririririeieterereisesistsss et sesee st see st e e s st sesesesans <eessssnesesanas 84,968,631
[DI=o [0 o) =T M To o E=To (4 a 11 C=To IR= a0 To 0L OSSP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciuiiiiiiiiiiieieieieitst sttt sttt se e e e e s s s sesesese st ssesesesesesese e sessesesesesen oeseseseseacanans 84,968,631

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT VAT ...........c.ccovcueueueeeeeeeceeteteteeeeeeeete et eseessseaetesesenssasaesesesesssseesesesssessssssesasesensssesesasesssssntesesasanananen seesesesinas 1,296,811,254
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............ocuiuiiiuiiiieeiteteetete et et et et et eae et eae st ese st eseeaebe et ete s ebeasaseassaess st esesaese et ebe s esessebessebensetessesesesseseasseseeseseneean 260,595,514
ACCIUAI OF QISCOUNT .......cvveviececect et eeecte et ee e et e et eeeessaeaetesesenssaeaetesesensesesesesesensssetesasesensssesesesesansesetesasassnsseetessesnsnsesesasssnsnsetesasesnsnsetesesanneres 1,713,426

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

(3,204,336)
4.2, Part 2, SECHON 1, COIUMN 15 .....viiiiicieieiiietete ettt sttt s et s bbb n st s s nse s et e s s s s sesesnas 0

4.3, Part 2, SECHON 2, COIUMN 13 .........ouiiieieieeieiee et (3,876,062)

4.4, Pt 4, COIUMN 11 Lottt te s s bt s e £s b8 b 8 b 28 h£8 e h 8828 b8 b8 b8 s b £s b b s b es bbb e e (50,408,432) ......coeenne (57,488,830)
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ........ooviiuiioeeeieeeeeeeee e oo e eeee e eeee e ee e eeea e ee e ee et ees st ensseensseensseensseenaseensseensseensseansseansseansseenanaenanan 2seessesasaeeaes 29,038,659
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiieuiieeieeieeeteeete ettt ea et e et ese et e e et e et ea st eseseseaseseaseeesenesenene 306,664,101
DedUCt aMOTHZAtION OF PIEMIUM ..........oceceeeeeeiccececeeteteeeeeseeeeetee s aeaeeese s e esssssseseses s sssseesesesssssseeses s s ssssseses s s sssnsesss s s ssasseses s s sssnsesesasssanseseses s nsnsnsnsnsas sesstsesesesasanas 1,329,584
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt ettt et et et e s e s e s e s s s st e b e b e s esesssses s e s et e s e s e s e se e es e s e s et e b et esesesseses s e s et et esese st es s s e bbb ebee et et neee ettt ebneeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt a s e e e bt h b e b et s b b ettt s b et et tatae 2osensnsnaesesasennsnaesesen s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt et a s s st eseaeseae s s s s s s e s et esessssa s s st et esesessasas s st eseseseans febebebeetatntneaaesebetebsaeaens 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbb b ee bbbt E bR b eh b4 e £ e b E b4 E £ oL E e E b £ oL b bttt bbb eesensnsna et s s s et s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et bt b4 s e b £ E e E b 2oL b 0ot b e E et b et bt s s enn et 476,178

9.2. Part 2, SECHON 1, COIUMN 17 ..ottt ettt a sttt e s e s e s e s s e s s et et e s e s s ss s s s st et eseseseas s s st eseseseans febebebeett et neeaebebebebsanaeas 0

9.3. Part 2, SECHON 2, COIUMN 14 ..ottt ettt sttt b et s et e s st b b e e e s s bt ettt s b et et et e ebets nsnsetasasansnansasas 107,015

LT oY 0] 117y e TSP PO RO 2,754,840 .....occvveee 3,338,033
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cocviiiiiiiiiiiiiiiiiise s e 61,077
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-7+8-9+10) ........c.evrurrrureereeeeceeeeeeeceeeeeeeseseeeeeeesseesseesseessaesssessaesesasnanes seseeesases 1,219,399,382
(DTt Lot (o) =TI aTe g F=Te o Ty (=T o JR= T 40U SN 0
Statement value at end of current period (LINE 11 MINUS LINE 12) .......ouevoeeeuoeeeeeeeeeeeeeeeeeeeeeeeseeteseeeeseeesaeeeeseeesseeesseeensseesseeessseensseeesseenssesnssesnsstanssaananan seseeesieias 1,219,399,382
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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 .......cccooeveveceeveereeeecee e 35,558,120 |...ccvcvcrnnne 32,372,447 | 35,346,923 |................. 35,474,158
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 35,558, 120 32,372,447 35,346,923 35,474,158
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 15,147,653 12,950,001 15,143,171 15,240,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 21,788,688 19,287,549 22,328,196 21,855,000
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 251,990,038 215,467,044 251,852,835 249,628,542
Industrial and Miscellaneous, SVO 8. United States .....coeeeeeeeeeeeeeeeeeeeeee o 729,311,296 |............... 669,785,089 |................ 732,697,280 |................ 737,140,308
Identified Funds, Unaffiliated Bank 9. CANAGA ... e 35,029,223 | 33,296,881 |......ococeee 35,242,102 | 35,566,654
Loans, Unafilated Cortiicates of 10._ Other Countries 65,851,734 59,150, 184 65,981,876 66,182,855
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 830,192,253 762,232,154 833,921,258 838,889,816
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,154,676,752 1,042,309, 195 1,158,592, 382 1,161,087,516
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .......cccceeveveveceeerereeenecn ...64,722,631 |. ...64,722,631 |.. ... 39,231,009
Industrial and Miscellaneous 21, CANAJA ... e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 64,722,631 64,722,631 39,231,009
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 64,722,631 64,722,631 39,231,009
26. Total Stocks 64,722,631 64,722,631 39,231,009
27. Total Bonds and Stocks 1,219,399,382 1,107,031,826 1,197,823,391
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments

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

............... 7,924,318

............. 15,451,246

............... 6,934,543 |.

............. 4,600,666

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

3,635,988

5,089,875

6,303,404

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

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

............... 4,538,672

............. 12,265,016

.............. 4,725,000

4,538,672

12,265,016

4,725,000

21,788,688

26,836,116

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

55,095,186

98,189,266

55,614,933

251,990,038

258,896,807

16,506,454

55,095, 186

98,189,266

55,614,933

26,584,200

251,990,038

258,896,807

251,990,038
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Through 10 Years

5

Through 20 Years Over 20 Years

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3

BANAICA ..o

6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

........... 252,882,195
e 129,521,244 | ..
............... 5,539,957

............... 2,495,239
.. 6,266,864 |

Total Current Year

8 9
Col. 7 as a % of | Total from Col. 7

11
Total Publicly
Traded

464,035,021
... 330,578,712 |..

345,795,117

17,933,603 |.....ooeeeen 1.5 028,978,121 | 2.8 [ 5,123,606

................................. 7,558,944 |...............7,837,497 15,728,332 e 11 [ 2,564,241
............... 1,139,855 e 001 L. 210,836

206,411 0

829,621,934

620,621,730

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

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB 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

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

............... 3,866,479

............. 12,136,046

.................. 176,636
0

B 1,144,499

0

.............. 1,144,499

0

16,179,161

36,821,725

36,821,726

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

...266,927,929 |.




L0IS

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e 331,603,288 |........... 263,359,320 |............. 73,739,242 | 27,231,545 | 0 o 788,519,519 | 661 [ XX e XXX o 670,279,616 |........... 118,239,903
12.2NAIC 2 ... N 129,521,244 |.... 173,887,593 .. 6,266,864 |.. .. 333,141,830 |.. ...268,282,101 |.. ...64,859,729
123 NAIC 3 e (D) e 502,780 |...ccovenenne 9,406,436 |............. 16,879,709 |...oveieere 284,346 | O e 0 o 27,073,272 oo 2.3 o XK ot XXX e e 14,263,275 |............ 12,809,997
124 NAIC 4 oo , 19,694,991 |............. 20,884,837 | O it 0 e 0 40,911,718 [ 8 [ XX e XK e fe 27,747,627 |............. 13,164,090
125NAICS ... 817,774 |.............. 1,466,580 |......coovvvriren (1 (11 A 01](c) oo 2,284,354 [ 0.2 | XX e XXX e e 1,355,335 [ 929,019
12.6 NAIC 6 ... N 38,517 167,894 0 0 0](c) 206,411 0 206,411
12.7 TOtalS .o 491,082,250 |........... 476,645,934 |............. 80,290,453 |............. 27,281,545 ..o 0 (o) 1,192,137,104 |..cvcviieeeecs 10020 [ XXX e [ XK o 981,927,955 |........... 210,209,149
12.8 Line 12.7 as a % of Col. 7 9.8 41.2 40.0 6.7 2.3 0.0 100.0 82.4 17.6
13. Total Bonds Prior Year
13 ANAIC T e 54,422,670 |.......... 239,989,886 |........... 275,556,696 |............. 98,472,843 |.............21,508,509 |......coorrreierieeeen O [ XXX [ XXX e o 689,950,604 |........ccoevvneee 61.1(.......... 625,600,497 |............. 64,350,108
13.2NAIC 2 oo 13,352,355 |.......... 134,587,941 |........... 219,097,096 |............. 12,900,324 e XXX i [ 379,937,716 |.ocoove 33.7 | 307,789,785 |............ 72,147,931
13.3NAIC 3 e 0. ... 4,691,558 |............27,246 678 |..... ...1,038,766 |.. L0 ...33,027,001 |.... . 13,315,721 |. ..19,711,281
134 NAIC4 ... 0. 6,643,582 |........... 18,135,217 |...ccooi 0. [V U e XXX i [ ..24,778,799 |.... ..2,561,135 |.. ...22,217,664

13.5NAICS ...
13.6 NAIC6 ...

....325,866 |....

0. .. (S 1,090,061 oo 0.1 540,762 |................. 549,300
0 0 0 0

© 0 T0.0] 0 0

137 TotalS ..o e 67,775,025 |........... 386,238,832 |........... 540,799,883 |........... 112,411,932 (b) 1,128,784,182 |.......occvvvcnnee 100.0 |.coenve. 949,807,900 |........... 178,976,282

13.8 Line 13.7 as a % of Col. 9 6.0 34.2 47.9 10.0 100.0 XXX 84.1 15.9
14. Total Publicly Traded Bonds

T4 NAIC T e e 58,467,814 |.......... 278,848,673 |........... 233,492,519 |............72,239,065 |.............27,231,545 | ... 0 o 670,279,616 |.......cccceeeeeene 56.2 | 625,600,497 670,279,616

14.2NAIC 2 ... ... 17,235,108 |.......... 110,428,228 |.... 139,366,096 ...268,282,101 |.. .307,789,785 |.... ...268,282,101 |..

T4.3NAIC 3 oot 441,130 | 6,039,379 |...............7,686,621 |....cccceeeee96, 145 | O i 0 e 14,263,275 |.. .. 13,315,721 |.... ... 14,263,275 |..
14.4NAIC4 ... .323,425 |.............13,601,970 |............. 13,822,232 .27,747,627 |.. 2,561,135 |.... . .21,747,627 |.
145 NAIC 5 oo e [V S 387,472 | 967,863 |........coevcrrcrrcreenns O foccicciceen 0 e 0 1,355,335 | 001 540,762 |.......ccocvvvveeen 0.0 [ 1,355,335

T4B NAIC 6 ... 0 0 0 0 0 0
14.7 TOtalS ..o e 76,467,477 |........... 409,305,722 |........... 395,335,331 |..ccnveee 73,537,879 |...ceennne 27,281,545 | [V IO 981,927,954 ..o 82,4 | 949,807,900 981,927,954
148 Line 14.7asa % of Col. 7 ... o 7.8 [ AT o 40.3 | 7.5 [ 2.8 [ 0.0 [ooirii 100.0 | X% [ XXX e oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 6.4 34.3 33.2 6.2 2.3 0.0 82.4 XXX XXX XXX 82.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 34,118,310 |.ccvevveeee 52,754,615 |............. 29,866,801 |.............. 1,500,177 [oeeecceeee [V [V IO 118,239,903 ..o 9.9 [ 64,350,108 |....cooverveerrne 5.7 | D00, GOV 118,239,903

15.2NAIC 2 ... .6,181,021 |... ..5,064,195 |. L0 .. A 72,147,931 | RGO ...64,859,729

15.3NAIC 3 oo 19,711,281 .
154 NAIC 4 oo 22,217,664 |...ooooone 2.0 | DLOo N O 13,164,091
155 NAIC S coooeceeeeeceeeeeeeeeeereeenneenes e O [ 480,802 oo 498, TAT7 [ O e O [ 0 o000929,019 |l 00 549,300 [...oooverriiien 0.0 | DO o N O 929,019
15.6 NAIC 6 ... 0 0.0 XXX 206,411
15.7 Totals ....ccociiiiis
158 Line15.7asa % of Col. 7 .......ccceeveecns
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 3.4 6.9 6.8 0.6 0.0 0.0 17.6 XXX XXX XXX XXX 17.6

(@) Includes $ e 207,679,074 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $ ........c.c........ 4,358,516 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 $ .o 380,500 currentyear, $ ...cooccovicinieinee 0 prior year of bonds with 5G| designations and $ ............cccceeveurereurineene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 36,695,797 ; NAIC2 $ ooevicvicien 0; NAIC3 $.ovvieenne 441,130 ; NAIC4 $.ooveerne 323,425 ; NAICS5 $ .o 0 ; NAICB $.oerereieircreine 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

.............. 6,972,445

...951,874 |.

............. 13,366,251

.. 2,084,905 |.

............... 3,711,751

3,222,792 |..

............. 24,050,447

.11,507,673 |..

............. 15,947,677

12,279,379 |...

.24,050,447

..11,507,673 |.

N

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

2.05 Totals

w

3.05 Totals

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

3,635,988

6,303,404

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

Possessions, Guaranteed

4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

.............. 4,538,672

.............. 4,725,000

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

4.05 Totals 260,000 4,538,672 12,265,016 4,725,000 0 XXX 21,788,688 1.8 26,836,116 2.4 21,788,688 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccccccceuee. [ P 1,021,935 |.ooeenne 14,541,023 |............. 65,674,418 |............. 21,282,292 |............. 17,727,677 oot XXX o 120,247,345 |.oovoiii 1001 123,740,824 | 1120 |, 120,247,345

5.02 Residential Mortgage-Backed Securities ... ..15,454 867 |. .40,447,613 |.. .31,580,743 |.. 34,332,641 |... 8,856,523 |.... ... 130,672,387 |.. . 134,005,549 |... 130,672,387 |.

5.03 Commercial Mortgage-Backed Securities .......... |....ccccou....... 29,651 [ 106,550 |.vovveveiennne 934,105 |ooveieeeecieiees [0 R (V1 RO 6 ¢ R RS 1,070,306 |....coovvveeveenen 01 [ 1,150,433 [ 001 | 1,070,306

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

5.05 Totals 16,506,454 55,095, 186 98, 189,266 55,614,933 26,584,200 251,990,038 258,896,807 251,990,038
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccceeeereeirecinccencieneies [oeiiieeinens 73,853,403 |........... 275,243,148 |........... 264,048,207 |.............. 3,486,574 | 50,000 |............ D,9, 0. NI RURN 616,681,332 |..ocvvveiieis 51.7 [ 624,347,680 |......ocvvrieenn 55.3 [ 464,340,370 |........... 152,340,962

6.02 Residential Mortgage-Backed Securities ... O A 2,376,731 [ 7,323,662 |.............. 3,826,973 [..ccveeeee 1,067,343 [ [ S D,9,0 NI RUR 14,594,709 |....coovviiicins 1.2 [, [V 0.0 [ [V 14,594,709

6.03 Commercial Mortgage-Backed Securities .......... [.............. 4,511,312 | 85,216,207 |............. 56,528,770 |o.oveeericicieienne 0 [ (V1 D,9, 0. NI RURN 146,256,288 |........ccocevieenene 12.3 [ 139,694,506 |.....ocvevrvenennnne 12,4 [ 125,889,081 |............. 20,367,208

6.04 Other Loan-Backed and Structured Securities ... 11,286,320 28,398,979 7,911,773 4,492,533 0 XXX 52,089,605 4.4 20,582, 111 1.8 30,392,279 21,697,325

6.05 Totals 92,027,766 396, 181,996 332,315,723 9,046,450 50,000 XXX 829,621,934 69.6 784,624,297 69.5 620,621,730 209,000,204
7. Hybrid Securities

7.01 Issuer Obligations ..........ccceeveveeeeerieerieeeeeeeeies |ooeeeesee e 0 foreeeeeiiieeiee 0 | 1,208,946 |...oooeveeeeeeeeeieeeee O e O e XK e 1,208,946 |.ovooveeeeeeeee 001 e 0 e 000 e 0 e 1,208,946

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 ......................

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 16,179, 161 20,642,565 0 0 XXX 36,821,725 16,687,924 1.5 36,821,725 0
10.03 Totals 0 16,179, 161 20,642,565 0 0 XXX 36,821,725 16,687,924 1.5 36,821,725 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 ...........cccoveerevincinciinccines o, 82,226,168 |............. 311,325,083 |............. 351,998,214 |.............. 35,797,270 |......ooue. 17,777,677 799,124,411 | 67.0 [ XXX [ XXX e 645,574,504 |............ 153,549,908
12.02 Residential Mortgage-Backed Securities .......... [o..coccccee. 18,783,472 ..o 49,856,270 |............... 38,630,508 |........co.... 40,000,650 |.......oceenne 9,503,869 1o 156,774,769 |..oveeiiicce 13.2 [, D.9,0 SN D.0.% SN AR 142,180,059 |....ceneeee 14,594,709
12.03 Commercial Mortgage-Backed Securities ........ |...c.ccceue. 4,540,963 . 85,322,757 oo 57,462,875 ... 147,326,594 |......cocoeviinnne 124 | XXX [ XXX e 126,959,387 |....cocvvnennn 20,367,208
12.04 Other Loan-Backed and Structured Securities . |- 11,286,320 . 28,398,979 7,911,773 52,089,605 |. .30,392,279 |.oenee 21,697,325
12.05 SVO Identified Funds XXX XXX eveeeeie feereenee XX i foreeieeeeee XX [ 0 L0 000 [ XXX i e XXX e 0 0
12.06 Affiliated Bank LOans ..........ccccceeeveveeneeneeneens foeeneniiniinic0 o0 [0 o0 0 [ O XXX e e O o000 e XXX [ XXX i e [V R 0
12.07 Unaffiliated Bank Lo@ans .........cc.ccoeeeveenncnnns [0 o, 16,179,161 |...coeeee 20,642,565 |......coovieiieiienn0 o0 e XXX o 36,821,725 [.o.oveiiciiciie 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 . 0 0
12,09 TOtalS ..o [ 116,836,923 |............. 491,082,250 |......oc..... 476,645,934 |.............. 80,290,453 |............. 27,281,545 [ [V R 1,192,137,104 .o 100.0 Jooveeenne XXX [ XXX e 981,927,954 |............. 210,209, 150
12.10 Line 12.09 as a % of Col. 7 9.8 4.2 40.0 6.7 2.3 0.0 100.0 XXX XXX XXX 82.4 17.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 31,495,572 |............. 267,634,897 |............. 403,888,780 |.............. 84,831,667 ...804,384,279 675,992,610 |............. 128,391,669

13.02 Residential Mortgage-Backed Securities .......... 28,782,528 |... . 54,444,546 |.. .. 34,456,590 23,576,118 |.. 146,284,929 |. 146,284,929 | 0

13.03 Commercial Mortgage-Backed Securities ........ . .7,069,497 |... . 51,008,461 |.. 82,766,982 .0 140,844,939 |. 126,502,021 |.. 14,342,918

13.04 Other Loan-Backed and Structured Securities . |. ...427,428 ... 1,458,582 .8,691,953 ,148 |. . 20,582,111 |. .. 19,553,771

13.05 SVO Identified FUNAS ..........ccoovevenineiiienenens e XXX XXX ).9,9, CUNUNTI RUNVIIND 0.0, SRR RURTIRID.0.0, SRR RUNIIIN | I RUNVRTID.0.0, CRNUNTI RURIID. 0.0 NI R [V S o 1Y) I S 0 forreiiieee 0

13.06 Affiliated Bank Loans ... [V TR [V TR 0 0 [ 0 fe e XXX e o XXX o XX i o 0] 0 0

13.07 Unaffiliated Bank LOANS ..........ccccovirirenininins fooereiciciciceceee [ P 5,692,346 |.......c...... 10,995,578 |..eeveieieieieeiens 0 forreiiie0 e XXX e XXX e XXX [ e 16,687,924 |l 1D | [ 16,687,924

13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX XXX XXX

13.09 TOtAIS ..o [oeereeneeeens 67,775,025 |............. 386,238,832 |............. 540,799,883 |............. 112,411,932 [oooii.21,558,509 [0 e XXX e XXX [ 1,128,784,182 949,807,900 |-............ 178,976,282

13.10 Line 13.09 as a % of Col. 9 6.0 34.2 47.9 10.0 1.9 100.0 84.1 15.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooveeeieieeiieieieeeees e 48,751,028 |............. 253,472,281 | 290,968,945 34,604,572 |..ccoovennne 17,777,677 ....645,574,504 ...675,992,610 645,574,504

14.02 Residential Mortgage-Backed Securities ... 16,406,741 |... ..42,532,608 |.. .. 34,803,535 38,933,307 |.. .9,503,869 . 142,180,059 |. 146,284,929 |. ... 142,180,059 |..

14.03 Commercial Mortgage-Backed Securities ........ | 4,305,329 |.ccvinennnn. 73,733,772 ... 126,959,387 .... 126,502, 021 126,959, 387

14.04 Other Loan-Backed and Structured Securities . |................ 7,004,379 ... 23,387,900 30,392,279 [oeoeeiiiiiiiie 2.5 s 1,028,340 |eooeeieieieieeenn 001 | 30,392,279

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 6.4 34.3 33.2 6.2 2.3 0.0 82.4 XXX XXX XXX 82.4 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceevirininiininniieiiens foeeieieeens 33,475,140 |...ccoceenee 57,852,801 |............... 61,029,268 |.......oceenve 1,192,698 ... 153,549,908 153,549,908
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 2,376,731 | 7,323,662 |.....cccene 3,826,973 | 1,067,343 14,594,709 14,594,709
15.03 Commercial Mortgage-Backed Securities ........ .... 11,588,985 ....8,542,589 20,367,208 ..ol 17 e 14,342,018 1S [ XK e 20,367,208
15.04 Other Loan-Backed and Structured Securities . |. ...5,011,079 .. 21,697,325 |. 21,697,325

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
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

................ 6,752,573
......................... 3.2

0.6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

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)

4,142,081

4,142,081

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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 ..........ccceveveveeueue [oeeececeerneecccnenns 7,838 | (U 7,838 |
2. Cost of cash equivalents aCqUIred ...............cocveveveueueurcieieieeeieeeeeeeeese e | 373,488,011 | 33,269,884 |................ 340,218,126 |
3. ACCIUAI OF DISCOUNL ... [eesenne s 48,387 | 48,387 | [0 T
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s (O T (O [0
6. Deduct consideration received on diSPOSAIS .............ccccevvveveuerereeieeeeieeieieieiens |oerereriieneens 282,410,975 oo (VS 282,410,975 ..o
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) et |t 91,133,260 |......ccovnnene. 33,318,271 [ 57,814,989 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e (U N [V RN (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 91,133,260 33,318,271 57,814,989

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Bldg & Site 808 N. Highlander Way ..........coeeeeeens [oeeeeents Howell Looooviiiiiiiiiininns Ml . 12/31/1992 .. |. 02/22/2013 .. |............ 23,377,630 |....oooeeeeeeeeeeeee 0 i, 4,184,233 |............. 4,184,233 |...ocoennnnnnn 665,372 |..cevuviiiiiiiiiinnnns [V N [ (665,372)].ccuveeennininnnnnnnnns [V 2,133,717 |ooeeeeeeeees 513,621
0299999. Property occupied by the reporting entity - Administrative 23,377,630 4,184,233 4,184,233 665,372 0 0 (665,372) 0 2,133,717 513,621
0399999. Total Property occupied by the reporting entity 23,377,630 4,184,233 4,184,233 665,372 0 0 (665,372) 0 2,133,717 513,621

0699999 - Totals

23,377,630

4,184,233

4,184,233

665,372

(665,372)

2,133,717

513,621
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Bldg & Site 808 N. Highlander Way .......occocoereriisiseneniinienienienieniesieniennens HOWE | ettt I e 12/31/1992 e | ettt enenen [esenrsenrsenesenenenenenennsQ |orvrenisienisenensnensrenerens0 |eiein s o 1,287,943
0199999. Acquired by Purchase 0 1,287,943

0399999 - Totals

1,287,943




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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

EO3, E04, EO5, EO6



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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 or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [AEA Mezzanine Partners IV LP ........ccccevveeee STAMFORD AEA Mezzanine Partners IV LP ............. of-.07728/2018 e 2 952,798 . 969,082 |.......... 969, 082 0 (VN O R 71,138 |..... 1,089,329 [...... 0.507

000000-00-0 . |AEA Mezzanine Partners 111 LP .... STAMFORD ... AEA Mezzanine Partners LP ......... . ....06/20/2014 ... |...... 2o 198,189 s 198, 189 198,189 [ 0 | O fe O e O el 011 103,838 | 94,497 |...... 0.522
000000-00-0 . |AEA Middle Market Debt Fnd |11 STAMFORD . .| AEA Middle Market Debt Fnd 111 .12/14/2016 .. 2,156,492 721,726
000000-00-0 . [Argosy Investmnt Partners V LP WAYNE .. .[Argosy Investmnt Partners V LP .04/01/2015 .. 23,411,319 3,411,319 .386,498
000000-00-0 . |AEA Middle Market Debt Fnd IV . STAMFORD . .| AEA Middle Market Debt Fnd IV . .05/31/2019 .. 1,446,677 . 1,446,677 . .547,379
000000-00-0 . |Barings Real Estate Credit Str ... HARTFORD .. Barings Real Estate Credit Str ... ...08/30/2017 ... feueeeee i ol 1,984,648 ... 2,010,950 |........2,010,950 |.. 17,144 |........ 384,369

INDIANAPOLIS .. ...07/00/2012 ...{......

X 1,671,544

000000-00-0 . |Harvest Partners SCF I, LP .... NEW YORK ... ...06/28/2018 ...|...... 3,268,592 |...

...09/27/2016 ... |......

Harvest Partners SCF |1, LP ...........o. [oeeies ooiiinii]....06/28/2018 .. |...... 2. ]........3,220,860 |........3,268,502 |........3,268,502 |......... (395,069)[.....cceecuuecs O |eennniiineens O e O | O 729,226 |........ 763,642

000000-00-0 . [Centerfield Capital Partners ... Centerfield Capital Partners ... .- 2 ...36,932 [........ 348,563
000000-00-0 . |Heartwood Partners Il1, LP Capital Partners |11, LP .|-...05/30/2018 ...|...... 3 ..840,205 |........ 723,800
000000-00-0 . |Heartwood Partners I, LP .... NORWALK .. Capital Partners II, LP ofeen 1273172013 L, 3 . 859,674 |........ 221,787
000000-00-0 . [Falcon Strategic Partners V . BOSTON ... Falcon Strategic Partners V .... .|....06/13/2016 ... |...... 2eieeid]eennn4,207,303 |........ 4,427,242 |... 138,076 |..... 1,836,386
000000-00-0 . |Falcon Structured Equity Ptner ... BOSTON ... Falcon Structured Equity Ptner ... ..[-...05/06/2019 ...|...... 2eeeiieenn 1,464,691 ... 1,655,282 |........1,655,282 |.......... 104,606 |-....oeveeerees O fereeeriiiii O et O e O e 0 e 605,172
000000-00-0 . [Falcon Strategic Partners IV BOSTON ... Falcon Strategic Partners IV .o|....12/26/2013 ... |...... 2eiiiid]ennn 3,344,857 | 3,342,405 |........3,342,405 |........... 60,370 [..ccureruneens O fovennniinies O e O e 0 fnl 0 51,408 .. 653,315
000000-00-0 . |GCG Investors IV, LP .... GCG Investors IV, LP .... ....03/14/2017 ...|...... 2 1,711,021 [ 1,711,921 | 1,711,921 |0 e 0 e O e 0 e 0 [, 196,597 | 366,891
000000-00-0 . |GCG Investors IIl, LP .|GCG Investors II1, LP .08/15/2014 .. 2. .. 568,429 351,182
000000-00-0 . [Graham Partners IV, LP .. NENTONN SQUARE .| Graham Partners [V, LP .. .06/20/2017 .. 3. 109,932 514,863
000000-00-0 . |Graycliff Mezzanine |11, LP . NEW YORK ... .|Graycliff Mezzanine IIl, LP . .10/02/2018 .. 2. . 114,965

2

2

2

2

2

2.

O 0O 0O 0000000000000 O0DO0OODO0DOODODOODOOOOOO OO0 OO O O O
0O 0O 0O 00 0000000000000 O0OODODOODODOODOOOOOO OO0 OO O O O

000000-00-0 . [Harvest Partners SCF, LP NEW YORK ... Harvest Partners SCF, LP o[----09/27/2016 ... |...... 2eiiii)enn 4,144,850 | 4,275,532 |........ 4,275,532 |..evveenn (193,003)fcvvvviinnnncs O oo O e O [ O s 446,710 |..... 1,338,605
000000-00-0 . | Ironwood Mezzanine Fund IV, LP ... Ironwood Mezzanine Fund IV, LP .|....06/12/2018 ...J|...... 2.......|........1,192,330 |........ 1,192,330 |..ueenea1,192,330 [oeeneeneenieeean O [ O e O e O e O | 194,950 |........ 455,266
000000-00-0 . |LBC Credit Partners Ill, LP .... PHILADELPHIA .. LBC Credit Partners I11, LP .... e 1172172013 L)l 2ol 506,118 o 396,711 [ R 250,000
000000-00-0 . |LBC Credit Partners IV, LP PHILADELPHIA .. LBC Credit Partners IV, LP ofe--01713/2017 ... ...1,048,289 |........ 1,048,289 |... 10,314 |..... 1,811,004
000000-00-0 . |North Haven Credit Partners |1 ... NEW YORK ... North Haven Credit Partners |1 ... o|e.. 1272272014 L) 2,277,716 |........ 2,305,086 |... e (28,895)).ceiieiiiiiinnn O e O e O e O e 47,214 |..... 2,182,783
000000-00-0 . |Morgan Stanley Prime Property NEW YORK ... Morgan Stanley Prime Property .... .|--..03/30/2017 ...|. 5,766,910 |........ 7,189,903 |... 388,414 | O e O e O e O 1,030,176 [..ooeennnneee 0
000000-00-0 . |New Canaan Funding Mezz VI, LP ... NEW CANAAN ... New Canaan Funding Mezz VI, LP ... ....11/00/2015 ... |...... 2 ...1,264,286 |........ 1,275,731 |... .. (90,656)]... 177,804 |........ 332,154
000000-00-0 . |New Canaan Funding Mezz V, LP .. NEW CANAAN . .|New Canaan Funding Mezz V, LP .. .07/16/2012 .. 2. ... 66,130 |. . 74,327 (61,160) ..103,766 |. .. 94,295
000000-00-0 . |Neustone Capital Partners Il DALLAS . .|Newstone Capital Partners Il .03/03/2011 .. 2. .. 274,769 |. 262,294 ..(103,812) . 4,544 | 124,777
000000-00-0 . |Neustone Capital Partners |11 DALLAS . .|Neustone Capital Partners |11 . .11/09/2016 .. 2. .2,790, 142 .. (339,94) .0 .342,193
000000-00-0 . |PA Direct Credit Opport. Il . DARIEN . .|PA Direct Credit Opport. I1 . ....03/27/2017 .. 2. .1,123,069 ..106,641 |. .256,234
000000-00-0 . |Peninsula Fund VI LP .......... DETROIT .|Peninsula Fund VI LP .......... ....12/09/2015 .. 2. .2,341,346 ..213,295 |. .113,290
000000-00-0 . |Siguler Guff Small Business LP ... NEW YORK ... Siguler Guff Small Business LP ... .|-...10/06/2017 ...|...... 2ol 900,764 ... 937,049 |... ...81,525 |........ 199,651
000000-00-0 . |Spire Capital Partners Il LP .. Spire Capital Partners 111 LP . .|-...06/1172015 ...|...... 3 2,259,505 |... e 0o 168,522
000000-00-0 . | TCW Direct Lending LLC LOS ANGELES ... TCW Direct Lending LLC -[-...08/31/72015 ... |...... 2., 888,191 [ 957,554 53,390 [........ 744,970
000000-00-0 . |Falcon Private Credit Opp. VI .... BOSTON ... Falcon Private Credit Opp. VI .... of--- 1173072019 ... 2 2,591,287 286,984 |..... 1,029,373
000000-00-0 . |Siguler Guff Small Business I ... NEW YORK . Siguler Guff Small Business Il ... of-... 1073172019 ... ]...... 2 2,511,801 |... 128,586 |........ 235,145
000000-00-0 . |Graham Partners V, LP NENTOWN SQUARE .. Graham Partners V, LP ....08/31/2019 ... |...... 3 1,174,553 |... ,147,043
000000-00-0 . |North Haven Credit Prtners Il NEW YORK . .|North Haven Credit Prtners |11 .12/20/2019 .. 2. .3,673,043 . 1,505,382
000000-00-0 . [Newstone Capital Partners IV DALLAS . .[Newstone Capital Partners IV .12/23/2019 .. 2. 1,638,785 821,614
000000-00-0 . |Peninsula Fund VII LP ......... DETROIT .| PENINSULA Fund VII LP ......... .02/12/2020 .. 2. 1,079,210 . 1,063,884
000000-00-0 . |Spire Capital Parnerts IV,LP NEW YORK . .|Spire Capital Parnerts IV,LP .08/01/2020 .. 3. ... 473,607 . 1,189,727
000000-00-0 . |PA Direct Credit Opport. 11 DARIEN . .|PA Direct Credit Opport. 111 .10/01/2020 .. 2. .2,125,511 .946,000
000000-00-0 . |GCG Investors V, LP oo | eeeeeeeees | CHICAGO .. R GCG INVESTORS V, LP . [--..10/01/2020 ...]|...... 2 ...1,399,749 |........ 1,447,911 | 1,447,911 | 81,869 [ O e O e O e 0 37,196 | 637,448
000000-00-0 . [Argosy Investment Partners VI, LP ....ccoevvvens [evnniennns WAYNE o Argosy Investment Partners VI, LP ...... |oeeeiees ceieennnis ....12/14/2020 ... |...... /JPPTO IO 567,971 |ouvennnns 522,136 0 0 ,409,694
Harvest Partners Structured Capital Fund
000000-00-0 . |Harvest Partners Structured Capital Fund 111 NEW YORK . .12/14/2020 .. 890,621 . 1,159,616
000000-00-0 . [Performance Direct Investments IV, LP ... GREENWICH Performance Direct Investments IV, LP . .03/09/2021 .. .2,355,517 551,190

000000-00-0 . [Heartwood Partners IV, LP ....
000000-00-0 . |Barings EDIF ..................
000000-00-0 . [ Ironwood Mezzanine Fund V, LP ..

NORWALK ..
HARTFORD .

....06/30/2021 ..
....12/13/2021 ..
...08/17/2022 ...|.

.|Heartwood Partners IV, LP ....
.|Barings Estate Debt Income ..
Ironwood Mezzanine Fund V, LP ..

. 93,600
.2,461,584
.......... 206,294 |...

.2,848,012
.832,460
..... 2,800,000

o ocooo
o ocooo

... 206,294 |..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
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
000000-00-0 . [Audax Direct Lending Solutions I, LP ......... [...cccins NEW YORK ..eeeeveeeeeiiniiiiiiiiiinns founnnnns NY......... Audax Direct Lending Solutions 1, LP . |..ccccoee weeeeenns ....09/20/2022 ... |...... P 544,8%8 |.......... 572,372 |.......... 572,372 |........... 2,474 ..o [V [V [V [V 0f.... 2,455,102 |...... 0.120
2599999. Joint Venture Interests - Other - Unaffiliated 79,249,241 84,968,631 84,968,631 (114,986) 0 0 0 0 9,390,438 38,765,797 [ XXX
6099999. Total - Unaffiliated 79,249,241 84,968,631 84,968,631 (114,986) 0 0 0 0 9,390,438 38,765,797 [ XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX
6299999 - Totals 79,249,241 84,968,631 84,968,631 (114,986) 0 0 0 0 9,390,438 38,765,797 | XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
...0 1B.. - D e 0 TE.$ . i, 0 TF .8 i 0 1G.$ . i, 0
...0 2B.. S
...0 3B.. WS
0 4B.. %
0 5B.. 8.
.0
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SCHEDULE BA - PART 2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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

1 2 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 or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 AEA Mezzanine Partners IV LP .. ... | STAMFORD .| AEA Mezzanine Partners 1V LP . ....07/23/2018 ...[...... 2 .0 . .. 422,457 0. ..0.507
000000-00-0 . ..| AEA Mezzanine Partners |11 LP . .| STAMFORD .. AEA Mezzanine Partners LP ..... ....06/20/2014 .. 0 0 0.522
000000-00-0 . ..| AEA Middle Market Debt Fnd 111 .| STAMFORD .. AEA Middle Market Debt Fnd 111 . ....12/14/2016 .. 0 0 0.870
000000-00-0 . ..| AEA Middle Market Debt Fnd IV . .| STAMFORD .. AEA Middle Market Debt Fnd IV .. ....05/31/2019 .. 0 0 0.549
000000-00-0 . ..|Barings Real Estate Credit Str HARTFORD Barings Real Estate Credit Str . ....03/30/2017 .. 0 . 0 1.040
000000-00-0 . ..|Hear twood Partners [I1, LP .. . | NORMALK . Capital Partners IIl, LP ....05/30/2018 .. 0 ..624,103 |. 0 0.667
000000-00-0 . ..|Hear twood Partners |1, LP ... . | NORWALK . Capital Partners II, LP .. ....12/31/2013 .. 0 .3,247 |. 0 1.072
000000-00-0 . ..|Falcon Strategic Partners V BOSTON .. Falcon Strategic Partners V .. ....06/13/2016 .. 0 .. 130,831 |. 0 0.69%
000000-00-0 . ..|Falcon Structured Equity Ptner BOSTON .. Falcon Structured Equity Ptner . ....05/06/2019 .. 0 . 0 0.663
000000-00-0 . ..|Falcon Strategic Partners IV .. BOSTON .. Falcon Strategic Partners IV . ....12/26/2013 .. 0 0 0.550
000000-00-0 . ..|GCG Investors IV, LP ......... CHICAGO . GCG Investors IV, LP ........ ....03/14/2017 .. 0 0 1.455
000000-00-0 . ..|Graycliff Mezzanine III, LP NEW YORK Graycliff Mezzanine |11, LP ....10/02/2018 .. 0 0 2.085
000000-00-0 . ..|Harvest Partners SCF II, LP NEW YORK .. Harvest Partners SCF 11, LP ....06/28/2018 .. 0 0 0.382
000000-00-0 Harvest Partners SCF, LP ... |NEW YORK ...|Harvest Partners SCF, LP ....00/27/2016 ... .0 .. .0 . ... 1.329
000000-00-0 Ironwood Mezzanine Fund IV, LP ... . | AVON .| Ironwood Mezzanine Fund IV, LP .... ....06/12/2018 ... .0 . .0 .. ..1.831
000000-00-0 . ..|North Haven Credit Partners Il NEW YORK .. North Haven Credit Partners |1 . ....12/22/2014 .. 0 0 0.519
000000-00-0 . ..|New Canaan Funding Mezz VI, LP . | NEW CANAAN New Canaan Funding Mezz VI, LP . ....11/09/2015 .. 0 0 5.895
000000-00-0 Newstone Capital Partners II1 .... . | DALLAS ...|Newstone Capital Partners |1l ... ....11/09/2016 ... .0 .0 .. ...0.730
000000-00-0 PA Direct Credit Opport. Il ... ... |DARIEN .|PA Direct Credit Opport. Il ....03/27/2017 ... .0 . 0. ..0.436
000000-00-0 . ..|Spire Capital Partners Il LP . . | NEW YORK Spire Capital Partners |11 LP ....06/11/2015 .. 0 0 0.843
000000-00-0 . ..|Falcon Private Credit Opp. VI . . |BOSTON .. Falcon Private Credit Opp. VI ....11/30/2019 .. 0 0 0.227
000000-00-0 . ..|Siguler Guff Small Business Il NEW YORK .. Siguler Guff Small Business Il . ....10/31/2019 .. 0 0 1.490
000000-00-0 . ..| Graham Partners V, LP .. NEWTONN SQUARE Graham Partners V, LP .... ....08/31/2019 .. 0 0 0.213
000000-00-0 . ..|North Haven Credit Prtners |11 NEW YORK .. North Haven Credit Prtners Il . ....12/20/2019 .. 0 0 0.313
000000-00-0 . ..|Newstone Capital Partners IV DALLAS .. Newstone Capital Partners IV . ....12/23/2019 .. 0 0 0.352
000000-00-0 . ..|Peninsula Fund VII LP ........ DETROIT . PENINSULA Fund VIT LP ....... ....02/12/2020 .. 0 0 0.549
000000-00-0 . ..|Spire Capital Parnerts IV,LP .. NEW YORK Spire Capital Parnerts 1V,LP . ....08/01/2020 .. 0 0 0.576
000000-00-0 . ..|PA Direct Credit Opport. 11 DARIEN .. PA Direct Credit Opport. I11 . ....10/01/2020 .. 0 0 0.270
000000-00-0 . ..|GCG Investors V, LP ........... CHICAGO . GCG INVESTORS V, LP .......... ....10/01/2020 .. 0 0 0.714
000000-00-0 . ..|Argosy Investment Partners VI, LP .... WAYNE ... Argosy Investment Partners VI, LP ... ....12/14/2020 .. 0 0 0.474
000000-00-0 . ..|Harvest Partners Structured Capital Fund Il NEW YORK Harvest Partners Structured Capital Fund ....12/14/2020 .. 0 0 0.169
000000-00-0 . ..|Performance Direct Investments IV, LP .. GREENWICH . Performance Direct Investments IV, LP . ....03/09/2021 .. 0 0 0.779
000000-00-0 . ..|Barings EDIF .....cccvviiiiiins HARTFORD Barings Estate Debt Income .... ....12/13/2021 .. 0 0 0.800
000000-00-0 ......... Ironwood Mezzanine Fund V, LP . .| Ironwood Mezzanine Fund V, LP ....08/17/2022 ... ...200,000 |.. .0 .. ...0.774
000000-00-0 ......... Audax Direct Lending Solutions 11, LP ....cceeveeiiiiiiiiieiiiiiiiiieec e NEW YORK o Audax Direct Lending Solutions 11, LP ......ceeiiiiiuiinieiiiiiiiiieeees ...09/20/2022 ... 300,415 0 fooeeeeiiiians, 0.120

2599999. Joint Venture Interests - Other - Unaffiliated 500,415 16,587,864 0 XXX

6099999. Total - Unaffiliated 500,415 16,587,864 0 XXX

6199999. Total - Affiliated 0 0 0 XXX

6299999 - Totals 500,415 16,587,864 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying | Book/ Encum- Gain Realized | Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... AEA Mezzanine Partners IV LP .. . | STAMFORD .. AEA Mezzanine Partners IV LP ... . |- 07/23/2018 ..|. 10/19/2022 ..| .. 398,964 |.. .. 0. cen0 feens ...0 o0 fennnn..... 398,964 ... 398,964 |... ...0 .0 ... .0
000000-00-0 ..... AEA Mezzanine Partners |Il LP STAMFORD .| AEA Mezzanine Partners LP .... . 06/20/2014 ..|. 11/08/2022 .. ..573,270 .0 0 .0 .0 0. .0 .573,270 |.. 573,270 0 0 .0
000000-00-0 ..... AEA Middle Market Debt Fnd 111 STAMFORD .| AEA Middle Market Debt Fnd 111 . 12/14/2016 ..|. 04/25/2022 .. 86,270 .0 0 .0 .0 0. .0 ..86,270 |.. . 86,270 0 0 .0
000000-00-0 ..... AEA Middle Market Debt Fnd IV STAMFORD .| AEA Middle Market Debt Fnd IV .. . 05/31/2019 ..|. 01/25/2022 .., 34,421 .0 0 .0 .0 0. .0 .34,421 |.. . 34,421 0 0 .0
000000-00-0 ..... Barings Real Estate Credit Str HARTFORD ... .|Barings Real Estate Credit Str . 03/30/2017 ..|. 09/30/2022 .., .. 542,274 .0 0 .0 .0 0. .0 542,274 |.. 542,274 0 0 .0
000000-00-0 ..... Centerfield Capital Partners .. INDIANAPOLIS . .|Centerfield Capital Partners ... . 07/09/2012 ..|. 07/15/2022 .., .. 136,543 .0 0 .0 .0 0. .0 . 136,543 |.. 136,543 0 0 .0
000000-00-0 ..... Falcon Strategic Partners V ... BOSTON ... .|Falcon Strategic Partners V . . 06/13/2016 ..|. 05/03/2022 .., .. 906,189 .0 0 .0 .0 0. .0 .906, 189 |.. 906, 189 0 0 .0
000000-00-0 ..... Falcon Strategic Partners IV BOSTON .|Falcon Strategic Partners IV . 12/26/2013 ..|. 11/07/2022 .. ..624,192 .0 0 .0 .0 0. .0 624,192 |.. 624,192 0 0 .0
000000-00-0 ..... GCG Investors IV, LP ... CHICAGO .. .|GCG Investors IV, LP .... . 03/14/2017 ..|. 12/29/2022 .. .. 228,691 .0 0 .0 .0 0. .0 .228,691 |.. 228,691 0 0 .0
000000-00-0 ..... GCG Investors 111, LP .. CHICAGO .. .|GCG Investors |11, LP . 08/15/2014 ..|. 05/03/2022 .., 33,141 .0 0 .0 .0 0. .0 33,141 .. . 33,141 0 0 .0
000000-00-0 ..... Graham Partners IV, LP . NEWTOWN SQUARE . .| Graham Partners IV, LP .. . 06/20/2017 ..|. 12/21/2022 .. ..219,212 .0 0 .0 .0 0. .0 .219,212 |.. 219,212 0 0 .0
000000-00-0 ..... Graycliff Mezzanine I, LP NEW YORK ... .|Graycliff Mezzanine I, LP . . 10/02/2018 ..|. 12/28/2022 .. .. 295,626 .0 0 .0 .0 0. .0 295,626 |.. 295,626 0 0 .0
000000-00-0 ..... Harvest Partners SCF I, LP NEW YORK .|Harvest Partners SCF I, LP . . 06/28/2018 ..|. 09/13/2022 .., ... 17,032 .0 0 .0 .0 0. .0 .. 17,082 |.. . 17,032 0 0 .0
000000-00-0 ..... Harvest Partners SCF, LP .... NEW YORK .|Harvest Partners SCF, LP ..... . 09/27/2016 ..|. 09/06/2022 ..|.... 1,254,416 .0 0 .0 .0 0. .0 . 1,254,416 |.. ,254,416 0 0 .0
000000-00-0 ..... Ironwood Mezzanine Fund 1V, LP AVON ... .| Ironwood Mezzanine Fund IV, LP . 06/12/2018 ..|. 12/27/2022 .. . .0 0 .0 .0 0. .0 .189,010 |.. 189,010 0 0 .0
000000-00-0 ..... LBC Credit Partners Il1, LP . |PHILADELPHIA .... LBC Credit Partners IIl, LP . 11/21/2013 .| 12/19/2022 .., .. .0 0 .. cend0 feeeninnl 141,255 141,285 ... .0 .. .0
000000-00-0 ..... LBC Credit Partners IV, LP PHILADELPHIA ... LBC Credit Partners IV, LP . 01/13/2017 ..|. 11/16/2022 .. .. 451, 0. 0. o0 0. ...0 ceei0 feennn..... 451,538 ...451,538 |... ...0 .0 .. .0
000000-00-0 ..... North Haven Credit Partners Il NEW YORK ... .|North Haven Credit Partners Il . 12/22/2014 ..|. 10/20/2022 .., .. 307,365 0 0 .0 0 0 .0 .307,365 |.. 307,365 0 0 .0
000000-00-0 ..... New Canaan Funding Mezz VI, LP NEW CANAAN . .| New Canaan Funding Mezz VI, LP . . 11/09/2015 ..|. 10/31/2022 .., .. 432,105 .0 0 .0 .0 0. 0 . 432,105 |.. 432,105 0 0 .0
000000-00-0 ..... New Canaan Funding Mezz V, LP .... ... [NEW CANAAN . New Canaan Funding Mezz V, LP .. . |- 07/16/2012 ..|. 10/12/2022 ..| 0. .0 0 0. ...0 0 .. 169,069 ... 169,069 |... ...0 .0 .. .0
000000-00-0 ..... Newstone Capital Partners Il .. . | DALLAS ... Newstone Capital Partners Il ... . |- 03/03/2011 ..|. 12/06/2022 .. o1, .. 0. o0 .. a0 11,034 . 11,034 ... .0 .. .0
000000-00-0 ..... Newstone Capital Partners I11 . DALLAS .| Newstone Capital Partners |11 . 11/09/2016 ..|. 10/17/2022 .. .. 309,755 .0 0 .0 .0 0. .0 .309,755 |.. 309,755 0 0 .0
000000-00-0 ..... PA Direct Credit Opport. Il DARIEN .|PA Direct Credit Opport. Il . . 03/27/2017 ..|. 12/23/2022 .. ..361,770 .0 0 .0 .0 0. .0 361,770 |.. 361,770 0 0 .0
000000-00-0 ..... Peninsula Fund VI LP ......... DETROIT .. .|Peninsula Fund VI LP .......... . |- 12/09/2015 ..|. 03/22/2022 .. ..9,262 .0 0 .0 .0 0. .0 ...9,262 |.. ...9,262 0 0 .0
000000-00-0 ..... Siguler Guff Small Business LP NEW YORK ... .|Siguler Guff Small Business LP . 10/06/2017 ..|. 11/16/2022 .. .. 355,577 .0 0 .0 .0 0. 0 . 355,577 |.. 355,577 0 0 .0
000000-00-0 ..... TCW Direct Lending LLC ....... LOS ANGELES .| TCW Direct Lending LLC ........ . 03/31/2015 ..|. 02/01/2022 .., 44,699 .0 0 .0 .0 0. .0 .. 44,69 |.. 44,699 0 0 .0
000000-00-0 ..... Falcon Private Credit Opp. VI . BOSTON ... .|Falcon Private Credit Opp. VI . 11/30/2019 ..|. 12/29/2022 .. .. 408,393 .0 0 .0 .0 0. 0 . 408,393 |.. 408,393 0 0 .0
000000-00-0 ..... Siguler Guff Small Business Il NEW YORK .| Siguler Guff Small Business Il . 10/31/2019 ..|. 11/30/2022 .., .. 333,257 .0 0 .0 .0 0. .0 . 333,257 |.. 333,257 0 0 .0
000000-00-0 ..... Nor th Haven Credit Prtners Il NEW YORK .|North Haven Credit Prtners |11 . 12/20/2019 ..|. 10/27/2022 .. .. 246,425 .0 0 .0 .0 0. .0 . 246,425 |.. 246,425 0 0 .0
000000-00-0 ..... Newstone Capital Partners IV .. DALLAS ... .| Newstone Capital Partners IV ... . 12/23/2019 ..|. 10/17/2022 .. .. 136,322 .0 0 .0 .0 0. .0 136,322 |.. 136,322 0 0 .0
000000-00-0 ..... Spire Capital Parnerts IV,LP .. NEW YORK .|Spire Capital Parnerts IV,LP ... . 08/01/2020 ..|. 09/30/2022 .., .. 339,430 .0 0 .0 .0 0. .0 . 339,430 |.. 0 0 .0
000000-00-0 ..... Argosy Investment Partners VI, LP . .. | WAYNE Argosy Investment Partners VI, LP ....... . 12/14/2020 ... 08/05/2022 ..| G0 G0 .0 .. 149,243 .0 .. .0
Harvest Partners Structured Capital Fund 111 Harvest Partners Structured Capital Fund
000000-00-0 ... NEW YORK - |- 1271472020 .. 0270472022 .. ....358,005
000000-00-0 ... Hear twood Partners 1V, LP NORWALK . .| Heartwood Partners IV, LP . . 06/30/2021 .. 11/14/2022 .. .
000000-00-0 ... Barings EDIF HARTFORD . Barings Estate Debt Income ... . 12/13/2021 .. 12/30/2022 ..

liated

2599999. Joint Venture Interests - Other - Unaffi 0 0 0 10,175,748 0
6099999. Total - Unaffiliated 10,175,748 0 0 0 10,175,748 10,175,748 0
6199999. Total - Affiliated 0 0 0 0 0 0 0
6299999 - Totals 10,175,748 0 0 0 10,175,748 10,175,748 0

olo|lo|lo|loo o

olo|lo|lo|loo o

olo|lo|lo|loo o

olo|lo|lo|loo o

olo|lo|lo|loo o

olo|lo|lo|looo




oL

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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
912828-3F-5 ..... UNITED STATES TREASURY 1.A ... L..92.3086 |...coovnnniiinns 452,312 | 490,000 |....ccevvvnnnnnns 483,025 |...oeuniiinnnnnd (U Y 72 I RN | N AU | B RN 2.250 |...... 2.563 [MN ..ot e 1,431 ....01/11/2018 ...|....11/15/2027 ...
912828-3F-5 ..... UNITED STATES TREASURY .. 1.A ... ...92.3086 |...ccevnunnnns 1,278,474 |.... .1,385,000 |.. .... 1,365,269 O [ n8378 0 o0 e 2.250 |...... 2.563 [MN .oooen e 4,046 |... ....01/11/2018 ...|....11/15/2027 ...
912828-3P-3 ... UNITED STATES TREASLRY .. 1.A ... ...95.8906 |... .2,000,000 |.. ....1,991,108 O 291 |0 [0 2.250 |...... 2.480 ...01/11/2018 ...|....12/31/2024 ...
912828-6F-2 ..... UNITED STATES TREASURY .. 1.A ... ...95.0820 |... . 750,000 |.. ....739,998 O e 1,218 |0 o0 e 2.500 |...... 2.945 ....08/04/2022 ...|....02/28/2026 ...
912828-65-4 ..... UNITED STATES TREASLRY .. 1.A ... ...94.5664 |... . 300,000 |.. ....286,590 O e 1,083 |0 [0 e 2.375 |...... 3.818 ....00/19/2022 ...|....04/30/2026 ...
912828-6X-3 ..... UNITED STATES TREASURY .. 1.A ... ...93.6797 |... ... 500,000 |.. 479,230 0 e 1,905 |0 o0 e 2125 |...... 3.426 ....08/31/2022 ...|....05/31/2026 ...
912828-T9-1 ..... UNITED STATES TREASLRY .. 1.A ... ...97.5195 |... .... 3,479,360 O e 24399 o0 [0 1.625 |...... 2.348 ....12/28/2016 ...|....10/31/2023 ...
912828-1E-6 ..... UNITED STATES TREASURY .. 1A ...98.2969 |... ... 3,468,131 O [ 7,684 |0 o0 e 2.750 |...... 2.982 ...12/30/2013 ...|....11/15/2023 ...
912828-1E-6 ..... UNITED STATES TREASURY LA ...98.2969 |. .. 24,953 |.. .0 .2.750 |......2.971 ....12/30/2013 .. 11/15/2023
912828-YB-0 ..... UNITED STATES TREASURY 1.A .. ...86.9883 |. 197,371 |.. .0 .1.625 |......1.837 ....12/12/2019 .. 08/15/2029
912828-Y8-3 . UNITED STATES TREASURY 1.4 .. ...87.3984 |. . A .504,187 |.. .0 ..o 1.750 ... 1,901 ....12/18/2019 .. 11/15/2029 ...
912828-79-4 ..... UNITED STATES TREASURY .. 1.A ... ...85.4453 |... 598,117 |.... . 700,000 |.. ....741,642 0 [ (5,696) |oveeeeeeeeeen0 e l0 e 1.500 |...... 0.644 ...05/04/2020 ...|....02/15/2030 ...
912828-20-6 ..... UNITED STATES TREASURY .. 1.A ... ...79.3750 |... 476,250 |.... . 600,000 |.. ....594,018 LU SR £ (- I N | N RN | ) AN 0.625 |...... 0.764 ....06/03/2020 ...|....05/15/2030 ...
91282C-AV-3 ..... UNITED STATES TREASURY .. 1.A ... ...80.1797 |... 160,359 |.... . 200,000 |.. ...196,568 O e 15 0 0 0.875 |...... 1.103 ....01/21/2021 ...|....11/15/2030 ...
912820-BL-4 ..... UNITED STATES TREASLRY .. 1.A ... .. 81.7617 |... ...81,762 |.... . 100,000 |.. O o 151 0 [0 1125 |...... 1.676 ....03/22/2021 ...|....02/15/2031 ...
91282C-BL-4 ..... UNITED STATES TREASURY .. 1A ) . .. 81.7617 |... ..245,285 |.... . 300,000 |.. . O e 1,751 |0 o0 e 1.125 |...... 1.676 ....08/22/2021 ...|....02/15/2031 ...
912820-CB-5 ..... UNITED STATES TREASLRY .. LA e ,005,410 |...84.3711 |... 843,711 |.... A, ,004,648 O e (519) |0 [0 e 1.625 |...... 1.565 ...06/28/2021 ...|....05/15/2031 ...
91282C-EF-4 ..... UNITED STATES TREASURY .. .. 1.AFE ..|... ...93.9805 |... 446,407 |.... 472,5% 0 [ 386 |0 o0 e 2.500 |...... 2.626 ....04/14/2022 ...|....03/31/2027 ...
91282C-EF-4 UNITED STATES TREASLRY .. .. 1.AFE ..|... ...93.9805 |... 305,437 |.... ....325,734 LU R (1[0 )N N | N RPN | ) AN 2.500 |...... 2.444 ....03/30/2022 ...|....08/31/2027 ...
91282C-ET-4 . UNITED STATES TREASURY .. 1.LAFE .. ...94.4062 |. ..708,047 |. 744,858 |.. .0 .2.625 |......2.791 ...06/02/2022 .. 05/31/2027
91282C-EY-3 . UNITED STATES TREASURY .. 1.AFE .. ...96.9336 |. ..678,535 |. .700,835 |.. .0 .3.000 |......2.951 ....08/02/2022 .. 07/15/2025
91282C-FE-6 ..... [UNITED STATES TREASURY .. 1.LAFE .. ...97.1641 ..485,821 |. .496,656 |.. .0 .3.125 |...... 3.3%4 ....08/24/2022 .. 08/15/2025
91282C-FK-2 . UNITED STATES TREASURY .. 1.AFE .. ...98.0820 |. ..350,000 342,706 |.. .0 .3.500 |......4.325 ....10/11/2022 .. 09/15/2025 ...
91282C-FN-6 . UNITED STATES TREASURY .. 1.LAFE .. ...99.5312 |. . 750,000 .748,051 |.. .0 e 4.250 |......4.405 ....10/28/2022 .. 09/30/2024 ...
912820-FP-1 ..... UNITED STATES TREASLRY .. .. 1.AFE ..|... . 100.0078 |... . 500,000 |.. ....497,684 O o 164 0 [0 4.250 |...... 4.429 ....10/13/2022 ...|....10/15/2025 ...
91282C-FQ-9 ..... UNITED STATES TREASURY .. .. 1.AFE ..|... ...99.7617 |... . 1,450,000 |.. ... 1,445,749 O o340 |0 0 e 4.375 |...... 4.543 ....11/14/2022 ...|....10/31/2024 ...
912820-FX-4 ..... UNITED STATES TREASLRY .. S LAFE L . . 100.0547 |... ... 750,000 |.. LU R (-1 )N N | N RN | ) FN 4.500 |...... 4.360 ....12/06/2022 ...|....11/30/2024 ...
91282C-FZ-9 ..... UNITED STATES TREASURY L AFE 1,494,258 [...99.6172 [.......cc..... 1,494,258 |..ooeennnenens 1,500,000 |......ceennnnn 1,494,264 |.......co..ee.lll 0 fooeeiieeeeieeeeB el 0 s 3.875 [...... 3.961 ...12/29/2022 ... |....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations ,804,700 [ XXX 22,976,505 24,175,000 24,050,447 0 XXX XXX XXX XXX
361790-BY-3 ..... G2 MA7255 - RMBS . e [ e AL ,323,852 |...87.1940 |... ... 1,328,341 O 30444 0 [0 e 2.500 |...... 1.834 ...06/25/2021 ...|....03/20/2051 ...
36179X-H2-5 ..... G2 MA8349 - RVBS . i L LA .. 747,884 |. 100.6942 |... O i 82 o0 [0 5.500 |...... 5.484 ....00/28/2022 ...|....10/20/2052 ...
38376M-R5-8 ..... GNR 2017-059 PL - CMO/RVBS .. .. CF.. N LA ...93.1167 |... O e (D o0 o0 e 3.000 |...... 2.438 ...01/27/2020 ...|....04/20/2046 ...
38380T-B7-0 ..... GNR 2017-107 T - CMO/RMBS ... .. CF.. i L LA ...97.2195 |... JLO PR (& P (61N AU | RPN | ) A 3.000 |...... 2.004 ....01/14/2020 ...|....01/20/2047 ...
38380T-PZ-3 ..... GNR 2016-173 CT - CMO/RVBS N LA ...97.8149 |... . . s JLO I U (K70 FOUSRRRRt | B APPSR | B AU 3.000 |...... 2.481 ....12/18/2019 ...|....10/20/2045 ...
38382A-NY-7 ..... GNR 2019-125 EA - CMO/RWBS .. 4 1.4 .. ...90.1051 ..737,310 | . 818,277 811,051 .0 .2.500 |......2.620 ....09/18/2019 .. 10/20/2049 ...
38382F-A4-6 ..... GNR 2020-079 JE - CMO/RVBS .. 4 1.A .. ...76.6189 |. .. 2,934,504 |. .3,830,000 3,958,367 .0 .2.000 |......1.717 ....07/10/2020 .. 03/20/2048
38382K-DE-0 ..... GNR 2020-149 TE - CMO/RWBS .. 4 1.4 .. ... 73.4993 |. 1,422,211 .1,935,000 .1,926,019 |.. .0 ... 504 | .1.500 |......1.542 ....10/29/2020 .. 01/20/2040
383821-DR-5 ..... [GNR 2021-117 PC - CMO/RMBS .. . 4 1.A .. ...87.8589 [. 1,422,928 . 1,619,561 1,644,792 |.. .0 (2,784) | .2.000 |......1.654 ...07/01/2021 .. 07/20/2051
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 11,542,224 [ XXX 9,395,941 11,299, 158 11,507,673 0 (4,271) 0 0 XXX XXX XXX 21,972 229,426 XXX XXX
0109999999. Total - U.S. Government Bonds 35,346,923 | XXX 32,372,447 35,474,158 35,558, 120 0 41,873 XXX XXX 149,655 535,832 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
13063D-C4-8 ..... CALIFORNIA ST .. ... 1.CFE ..|... ...86.0820 |... 645,615 |.... ... 750,000 |.. 655,172 JLUJ R 17 R R N RPN | I A B (04 I AN 4511 [FA s | 5,313 |... ....12/07/2022 ...|....02/01/2028 ...
13063D-GB-8 ..... CALIFORNIA ST .. .. 1.CFE .. ...97.4200 |. .. 2,435,500 |. .2,500,000 . 2,497,232 |.. .0 oo 3,427 . 21,094 ...07/10/2018 .. 04/01/2025 ...
20772K-J-0 ..... CONNECTICUT ST . ... 1.DFE ..|... ...96.2620 |... 192,524 |.... ... 200,000 |.. 200,000 O 0 o0 000010998 ).l 1.998 [JJ ooovvnn |, 1,998 |... ...06/29/2020 ... |....07/01/2024 ...
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419792-J7-2 ... HAWATT ST e o ven | s T L ACFE e 1,050,000 . 100.7300 |...evevrennnen 1,057,665 |.......ccenn 1,050,000 [...oeeeennnn 1,050,000 |.evvennerinnnnns (O S | R PN | AR | B EN 4.925 |...... 4.926 [AO .ooeet eviiniiiiieies 8475 | 0 [....10/20/2022 ...|....10/01/2028 ...
677522-4L-5 ..... OHIO ST ... .. 1.BFE ..|... .. 5,700,000 |...74.9100 |... .5,700,000 |.. ....5,700,000 JLO I N | [ APt | B APPSR | B AU 1.830 |...... 1.830 |FA ...... .... 43,463 |... .. 104,310 |....06/18/2020 ...|....08/01/2033 ...
68609T-VB-1 ..... .. 1.B FE ..|... .. 1,000,000 |...77.9850 |... .1,000,000 |.. ....1,000,000 O o0 o0 [0 1.922 |...... 1.922 [MN s e 3,208 |... ... 19,220 |....06/10/2020 ...|....05/01/2032 ...
882722-KE-0 ..... .. 1.AFE ..|... .. 1,890,000 |. 102.7130 |... .1,890,000 |.. .... 1,890,000 JLO I I | [ APPSR | B IEUPRPRRRPIN | B FOT 5.367 |...... 5.366 [AO ...... e 25,359 ... .. 101,436 |....08/19/2009 ...|....04/01/2029 ...
97705M-SC-0 ..... WISCONSIN ST ... . .. 1.B FE ..|... ...1,552,420 |...76.0980 |... .1,550,000 |.. .... 1,551,845 LU R 725 N AU | I RPN | ) AN 1.736 |...... 1719 |WN ... e 4,485 |... .. 26,908 |....06/25/2020 ...|....05/01/2032 ...
97705M-8D-8 ..... WISCONSIN ST .veiieeiennieeeeeennnneeeeennnneeeeennnans fonn ven | nnnees 1,2 ....ee L ABFE s 604,458 |...74.6970 [.......cceunnnnns 448,182 |oovveieeee 600,000 [-eeeevnunniaanees 603,404 [......ccvnnnnnnns 0 [ 3D |0 0 [ 1.836 |...... 1753 [MN Lo i 1,836 [oevvennnnnes 11,016 |....06/26/2020 ...|....05/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 15,143,171 | XXX 12,950,001 15,240,000 15, 147,653 0 XXX XXX 115,225 351,261 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 15,143,171 | XXX 12,950,001 15,240,000 15,147,653 0 XXX XXX 115,225 351,261 XXX XXX
047772-2A-9 ..... ATLANTA GA .. .- 1.BFE ..|... .. 260,000 |...98.8790 |... ... 260,000 |.. 260,000 O 0 0 [0 0002032089 |- 3.088 ....10/29/2014 ...|....12/01/2023 ...
100853-E8-9 ..... BOSTON MASS . | TAFE L 1,200,000 |...74.2800 |... .... 1,200,000 O 0 0 [0l 10568 | 1.568 ...12/10/2020 ...|....03/01/2032 ...
212204-ME-8 ..... CONTRA COSTA CALIF CMNTY COLLEGE DIST .. |- 1.BFE ... .. 350,000 |...96.6380 |... 350,000 O 0 0 [0 el 40240 |- 4.241 ....09/16/2022 ...|....08/01/2028 ...
235308-RA-3 ... DALLAS TEX INDPT SCH DIST | TAFE L . 100.2090 |... .. ....2,000,000 O 0 0 [0 0060450 |l 6.450 ....12/27/2012 ...|....02/15/2035 ...
249174-XE-8 ..... DENVER COLO CITY & CNTY SCH DIST NO 1 .. .. 1.BFE ..|... ...92.5980 |... ... 850,000 |.. O 0 0 00000082277 | 3.2717 ....01/19/2018 ...|....12/01/2028 ...
258147-QU-4 . DORCHESTER CNTY S C ......... .1.BFE .. . 100.1200 |. ..1,501,800 |. .1,500,000 .0 .5.699 ....08/26/2009 .. 05/01/2029
359819-DM-8 . FULLERTON CALIF SCH DIST .. 1.CFE .. ...95.9070 |. ..1,107,726 |. . 1,155,000 .0 .3.010 ...01/24/2018 .. 08/01/2025
442331-7E-8 . HOUSTON TEX ... .. 1.DFE .. ... 77.4230 |. ..309,692 |. . 400,000 .0 ......1.788 ....08/18/2021 .. 03/01/2031 ...
442331-7F-5 ... HOUSTON TEX ... |- 1.DFE ... ...75.9780 |... . 805,000 |.. ... 805,000 O 0 0 0 12927 | 1.928 ...08/18/2021 ...|....03/01/2032 ...
446222-UT-6 ... HUNTINGTON BEACH CALIF UN HIGH SCH DIST ... .. 1.DFE ..|... ...85.9940 |... . 300,000 |.. ....273,036 O 3,402 L0 feiiiiel0 el 10534 | 3.683 ....06/10/2022 ...|....08/01/2027 ...
446222-W0V-1 ... HUNTINGTON BEACH CALIF UN HIGH SCH DIST ... .- 1.DFE ..|... ...82.0320 |... . 500,000 |.. .. 500,000 O 0 0 k0l 10884 | 1.884 ...05/13/2021 ...|....08/01/2029 ...
54438C-YL-0 ..... LOS ANGELES CALIF CMNTY COLLEGE DIST ... .. 1.B FE ..|... s ...88.0380 |... ..250,000 |.. O e 772 feiiiiiinnl0 [0 | 1174 4.891 ... 11/22/2022 ...|....08/01/2026 ...
54438C-YP-1 ... LOS ANGELES CALIF CMNTY COLLEGE DIST ... .. 1.BFE ..|... 1,600,000 |...79.9660 |... .1,600,000 |.. O 0 0 [0l 2,106 |- 2.106 ....10/30/2020 ...|....08/01/2032 ...
590485-F3-7 ..... MESA ARIZ .ovvriiiiiiiiiineeeciiiineeeccnieeeeevnne [ een | e | s .. 1.CFE ..|... ...91.7120 |... .1,525,000 |.. O 0 0 [0 000002.739 | 2.739 ....04/08/2016 ...|....07/01/2027 ...
655867-20-4 ..... NORFOLK VA ... .. 1.CFE ..|... ...81.2650 |... 568,855 |.... ... 700,000 |.. 700,000 O 0 0 [0l 2,804 . 2.804 ...08/02/2019 ...|....10/01/2033 ...
720424-77-6 ..... PIERCE CNTY WASH SCH DIST NO 010 TACOMA .. 1.B FE ..|... ... 77.5440 |... 659,124 |.... . 850,000 |.. .. 850,000 O 0 0 [0 ] 1733 | 1.733 ....07/09/2020 ...|....12/01/2031 ...
758449-SB-9 . REEDY CREEK IMPT DIST FLA ... .1.DFE .. ...79.4030 |. ..595,523 |. . 750,000 750,000 |.. .0 .2.197 ....02/05/2020 .. 06/01/2030
758449-SC-7 . REEDY CREEK IMPT DIST FLA ... .1.DFE .. L. 77.4290 |. . 500,000 .500,784 |.. .0 .2.276 ...02/12/2020 .. 06/01/2031
797661-XF-7 ..... SAN FRANCISCO CALIF BAY AREA RAPID TRAN .1.CFE .. ...81.3640 |. ..220,000 .220,000 |.. .0 .2.922 ....07/31/2019 .. 08/01/2034
797661-XG-5 ..... SAN FRANCISCO CALIF BAY AREA RAPID TRAN .1.CFE .. .. 80.8670 |. ..655,000 .655,000 |.. .0 .3.145 ...07/31/2019 .. 08/01/2037 ...
797661-XG-5 ..... SAN FRANCISCO CALIF BAY AREA RAPID TRAN .1.CFE .. .. 80.8670 |. . 150,000 150,000 |.. .0 eeenn 3145 ....07/31/2019 .. 08/01/2037 ...
799017-UX-4 ..... SAN MATEO CALIF UN HIGH SCH DIST .. 1.AFE ..|... ,365,000 |...93.8490 |... .1,365,000 |.. ,365,000 O 0 0 0000002829 | 2.829 ....11/15/2017 ...|....09/01/2026 ...
801315-KW-1 ..... SANTA BARBARA CALIF UNI SCH DIST |- 1.CFE ... .. 825,000 |...78.4360 |... ..825,000 |.. ....825,000 O 0 0 feil0 -l 10853 | 1.853 ...07/01/2020 ...|....08/01/2031 ...
802385-RII-6 ..... SANTA MONICA CALIF CMNTY COLLEGE DIST .. |- 1.CFE ... .. 508,715 |...76.6050 |... . 500,000 |.. ....506,995 O e (858) [0 o0 el 1,946 | 1.748 ....12/09/2020 ...|....08/01/2032 ...
802498-2C-2 ..... SANTA MONICA-MALIBU UNI SCH DIST CALIF . .- 1.BFE ..|... .. 214,593 |...81.7920 |... ..250,000 |.. ....217,259 0 e 2,666 a0 o0 e 10197 | 3.824 ....06/23/2022 ...|....08/01/2028 ...
833085-5G-4 ..... SNOHOMISH CNTY WASH oo |- 1.BFE ..]... .. 895,000 |...93.9870 |... ..895,000 |.. ....895,000 O 0 0 [0 0002232800 |- 3.799 ....11/14/2018 ...|....12/01/2028 ...
849476-LE-4 ..... SPRING BRANCH TEX INDPT SCH DIST |- 1.CFE ... 1,000,000 |. 100.3750 |... .1,000,000 |.. ,000,000 O 0 0 fl0 000050892 | 5.892 ...10/05/2009 ... |....02/01/2039 ...
95736V-FA-5 ..... WESTCHESTER CONTY N Y e 1B FE L .. 515,050 |. 102.2530 |... 511,265 |.... ... 500,000 |.. 514,978 Ol (M) |0 0 ......5.000 .. 4.412 ....12/15/2022 ...|....12/15/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 22,328,196 [ XXX 19,287,549 21,855,000 21,788,688 0 XXX XXX 214,654 666,350 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 22,328,196 | XXX 19,287,549 21,855,000 21,788,688 0 XXX XXX 214,654 666,350 XXX XXX
040654-YA-7 ..... ARIZONA ST TRANSN BRD HMWY REV ... oo |- 1.BFE ). ..600,000 |...84.5630 |... . 600,000 |.. ... 600,000 O 0 0 [0 2,462 | 2.462 ...01/10/2020 ...|....07/01/2030 ...
051595-BZ-8 ..... AURORA COLO WTR REV |- 1B FE ... ..500,000 |...78.3620 |... ... 500,000 O 0 0 [0l 10698 |l 1.698 ....08/20/2021 ...|....08/01/2031 ...
052414-TF-6 ..... AUSTIN TEX ELEC UTIL SYS REV evveeeeeeeeeeeeeeeeeeen [ e e 1,2 s .. 1.DFE ..|... .. 315,000 |...83.5090 |... 263,053 |.... .. ...315,000 O 0 0 k0 011.2.885 | 2.885 ....07/31/2019 ...|....11/15/2032 ...
052414-TK-5 . AUSTIN TEX ELEC UTIL SYS REV .1.DFE .. ... 74.1190 |. ..370,595 |. . 500,000 500,000 |.. .0 . 3.566 ....07/31/2019 .. 11/15/2049 ...
059231-112-2 . BALTIMORE MD REV . .1.DFE .. ...77.3900 |. ..530,122 |. . 685,000 685,000 |.. .0 eee.. 1,925 ...11/19/2020 .. 07/01/2031 ...
059231-114-8 ..... BALTIMORE MD REV ... ... 1.DFE ..|... ... 74.2970 |... 148,594 |.... . 200,000 |.. ...202,583 O e B 0 000002125 . 1.939 ...12/01/2020 ...|....07/01/2033 ...
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091096-PB-7 ..... BIRMINGHAM ALA WTRWKS BRD WTR REV .......cccvvvvunnnnns L ACFE e 1,108,020 |...77.5540 |.................853,094 |.............. 1,100,000 |...oeevennnn 1,106,883 |..evvnneeennnnnd (O R 1 1 AR | N AU (B RN 1.813 |...... 1729 [ oovvins | 9,972 ....07/27/2021 ...|....01/01/2031 ...
091096-PC-5 ..... BIRMINGHAM ALA WTRWKS BRD WTR REV .. oo |- 1.CFE ). 1,161,451 |...76.7550 |... .1,150,000 |.. ....1,159,928 O e (1,073) o0 o0 e 2.013 |...... 1.902 [ ....... . 11,575 |... ....07/27/2021 ...|....01/01/2032 ...
130770-HX-3 ..... CALIFORNIA ST UNIV REV |- 1.DFE ... ...2,842,810 |...72.8610 |... .2,840,000 |.. ... 2,842,050 LU R (3 N AR I RPN | B AN 3.590 |...... 3.578 ....07/24/2019 ...|....11/01/2051 ...
130770-MS-8 ..... CALIFORNIA ST UNIV REV .. .. 1.DFE ..|... ..800,000 |...77.8630 |... . 800,000 |.. ... 800,000 O o0 0 o0 e 1.940 |...... 1.940 ...08/27/2020 ...|....11/01/2031 ...
130770-QK-1 ..... CALIFORNIA ST UNIV REV .. .. 1.DFE ..|... ..400,000 |...77.2570 |... . 400,000 |.. ... 400,000 O o0 o0 [0 e 1.854 |...... 1.854 ....07/09/2021 ...|....11/01/2031 ...
130770-QL-9 ..... CALIFORNIA ST UNIV REV .. 1.DFE ..|... ...76.2360 |... ... 200,000 |.. 200,000 O o0 0 o0 e 1.99% |...... 1.994 ....07/09/2021 ...|....11/01/2032 ...
14320N-FQ-2 ... CARMEL IND REDEV AUTH LEASE RENT REV . .. 1.CFE ..|... ...80.9710 |... .... 1,455,000 O o0 o0 [0 e 1.754 |...... 1.754 ...09/24/2020 ...|....08/01/2029 ...
160429-YJ-9 ..... CHARLESTON S C WTRWKS & SWR REV .. .. 1.AFE ..|... ...79.2220 |... s O o0 0 o0 e 1.790 |...... 1.790 ....06/18/2020 ...|....01/01/2032 ...
160429-YJ-9 . CHARLESTON S C WTRWKS & SWR REV 1AFE .. ...79.2220 |. .. 2,923,292 |. 3,690,000 .0 1790 |......1.790 ....06/18/2020 .. 01/01/2032
186427-GY-0 ..... CLEVELAND OHIO WTR REV .. .1.CFE .. ...76.5410 |. ..995,033 |. 1,300,000 .0 .1.765 |......1.765 ....07/23/2020 .. 01/01/2032
196479-C3-1 ..... COLORADO HSG & FIN AUTH 1AFE .. ...91.2480 |. ..672,794 |. 737,325 |.. .0 ......3.030 |......3.030 ....08/17/2017 .. 09/01/2047 ...
196480-GG-6 ..... COLORADO HSG & FIN AUTH ... |- TAFE L ...88.9000 |... 716,555 |.... ....803,426 JLO N R .Y A IR | B APPSR | B AU 2.350 |...... 2.366 ...06/10/2020 ... |....04/01/2050 ...
196480-K3-0 ..... COLORADO HSG & FIN AUTH ... | TAFE L ...93.5640 |.......oennnns 1,401,980 |.... .... 1,498,419 O 0 o0 [0 4.650 |...... 4.650 ...07/16/2022 ...|....10/01/2052 ...
196480-N7-8 ..... COLORADO HSG & FIN AUTH ... |- TAFE L . 100.7440 |.............. 1,511,160 |.... .... 1,500,000 JLO I I | [ AP | B IEUPRRPRRPIN | B FOU 5.700 |...... 5.700 ....11/02/2022 ...|....03/01/2053 ...
20281P-BB-7 ..... COMMONWEALTH FING AUTH PA REV .... .. 1.EFE ..|... . 100.2590 |... L. 75,194 ... LU R £+ AU I RPN | ) AN 5.631 [...... 5.578 ....01/08/2009 ...|....06/01/2023 ...
231266-WN-4 ..... CURATORS UNIV MO SYS FACS REV .... 1.B FE . ...86.9230 |... JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.012 |...... 2.012 ....04/29/2020 ...|....11/01/2027 ...
235036-45-6 ..... DALLAS FORT WORTH TEX INTL ARPT REV 1.EFE. . ...82.2370 |... . O o0 o0 [0 e 2.624 |...... 2.624 ...08/08/2019 ...|....11/01/2031 ...
235036-4T-4 ... DALLAS FORT WORTH TEX INTL ARPT REV 1.EFE . .. 250,000 |...81.0590 |... ....250,000 JLO I N | [ AR | B ISR | B AU 2.704 |...... 2.704 ....08/08/2019 ...|....11/01/2032 ...
23542J-QU-8 ..... DALLAS TEX WTRWKS & SWR SYS REV .... 1.CFE. .. 1,000,000 |...78.4420 |... ....1,000,000 O o0 o0 [0 2.030 |...... 2.030 ....06/10/2020 ...|....10/01/2032 ...
25477G-TS-4 . DISTRICT COLUMBIA INCOME TAX REV 1.B FE . ...77.7840 |. .2,300,000 |.. .0 .1.580 |......1.580 ....07/10/2020 .. 12/01/2030
25477G-TT-2 ... DISTRICT COLUMBIA INCOME TAX REV 1B FE. ...76.2740 |. .2,300,000 |.. .0 .0 | 1710 |......1.710 ...07/10/2020 .. 12/01/2031
25477G-UZ-6 ..... DISTRICT COLUMBIA INCOME TAX REV 1.B FE . ...93.9090 |. ... 500,000 |.. .0 0] .3.629 |......3.629 ....07/13/2022 .. 07/01/2028
28337L-DP-0 . EL PASO CNTY COLO REV ...euviiviiiiiniiiiinnnineeeceinns foen e 1.DFE. ...90.8300 |. A .2,072,666 |.. .0 .. (11,368) | .3.841 |......3.145 ....04/21/2016 .. 10/01/2028 ...
3130AJ-QU-6 . FEDERAL HOME LOAN BANKS 1.B FE . ...76.3250 |. ..2,289,751 |. .3,000,000 |.. .0 G0 ......1.600 |......1.600 ...06/15/2020 .. 06/22/2033 ...
3130AK-V5-2 ..... FEDERAL HOME LOAN BANKS ... 1B FE. .. 2,000,000 |...77.1351 1,542,701 |.... 2,000,000 0. FRN VN R | RN | B RO 1.500 |...... 1.500 ...01/22/2021 ...|....08/10/2032 ...
3133XP-KG-8 ..... FEDERAL HOME LOAN BANKS ... 1.A .. .. 225,330 |. 100.0681 |... ....210,297 O [ (1,552) |0 o0 e 4.750 |...... 3.983 ....01/28/2011 ...|....03/10/2023 ...
3133XP-KG-8 ..... FEDERAL HOME LOAN BANKS ... I LA .. 364,820 |. 100.0681 |... ....340,480 O [ (251 [0 [0 4.750 |...... 3.983 ....01/28/2011 ...|....03/10/2023 ...
3134GV-F6-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ... 2 ... .. 1.AFE . .. 4,000,000 |...76.6893 |... 4,000,000 JLO I N | [ APt | B APPSR | B AU 1.635 |...... 1.635 ....06/03/2020 ...|....06/22/2033 ...
3134GV-Vs-4 ..... FEDERAL HOME LOAN MORTGAGE CORP ... 2. .. 1.AFE . .. 1,200,000 |...78.6792 |... 1,200,000 O 0 o0 [0 1.620 |...... 1.620 ....12/08/2020 ...|....05/19/2032 ...
3134GV-YC-6 ..... FEDERAL HOME LOAN MORTGAGE CORP ... 2 ... .. 1.AFE . .. 3,000,000 |...76.9229 |... 2,307,688 |.... . 3,000,000 O o0 0 o0 e 1.650 |...... 1.650 ...05/19/2020 ...|....05/26/2033 ...
3134GI-F5-0 ..... FEDERAL HOME LOAN MORTGAGE CORP . 2 .1AFE. 2,800,000 |...76.3351 ..2,137,383 |. .2,800,000 .2,800,000 |.. .0 .1.375 |......1.375 ....08/27/2020 .. 09/03/2032 ...
3134GI-M3-7 ..... FEDERAL HOME LOAN MORTGAGE CORP . 2 . 1AFE. 2,000,000 |...76.4586 |. 1,529,172 |. .2,000,000 .2,000,000 |.. .0 .1.400 |...... 1.400 ....09/03/2020 .. 09/16/2032
3134GI-N5-1 ... FEDERAL HOME LOAN MORTGAGE CORP . 2 .1AFE. 2,000,000 |...78.0798 |. 1,561,595 |. .2,000,000 .2,000,000 |.. .0 .1.340 |......1.340 ....09/04/2020 .. 09/17/2031
3134GI-PF-7 ..... FEDERAL HOME LOAN MORTGAGE CORP . 2 . 1AFE. 982,500 |...69.2447 |. ..692,447 |. .1,000,000 .985,242 |.. .0 .1.310 |...... 1.460 ....10/30/2020 .. 08/17/2033
3134GI-SH-0 ... FEDERAL HOME LOAN MORTGAGE CORP . 2 1AFE .. 2,800,000 |...73.2402 |. ..2,050,725 |. .2,800,000 |.. .0 ......1.500 |......1.500 ....08/17/2020 .. 08/26/2033 ...
3134GX-AB-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ... 2 ... .. 1.AFE ..|... .. 2,000,000 |...78.5382 |... 1,570,764 |.... . . ....2,000,000 JLO N N | [ AP | B IR | B AU 1.500 |...... 1.500 ...10/29/2020 ...|....02/19/2032 ...
386442-UT-2 ... GRAND RIVER DAM AUTH OKLA REV 2 e | LEFE L ..500,000 |...97.2020 |... . 500,000 |.. ... 500,000 O 0 o0 [0 3.491 |...... 3.490 ...10/09/2014 ...|....06/01/2025 ...
387883-YM-7 ..... GRANT CNTY WASH PUB UTIL DIST NO 2 PRIES . A e [ 1.CFE Ll ..200,000 |...86.9790 |... . 200,000 |.. ... 200,000 O o0 0 o0 e 2.428 |...... 2.428 ....01/08/2020 ...|....01/01/2029 ...
39222P-EL4 ... GREATER NEW HAVEN WTR POLLUTION CTL AUTH . e [ 1B FE L ..700,000 |...82.3840 |... . 700,000 |.. ... 700,000 O 0 o0 [0 1.850 |...... 1.850 ....06/18/2020 ...|....08/15/2029 ...
41978C-AH-8 ..... HAWAI'I ST ARPTS SYS CUSTOMER FAC CHARGE ... e | LFFE L ..500,000 |...95.6260 |... . 500,000 |.. ... 500,000 JLO N N | [ AP | B IR | B AU 3.025 |...... 3.025 ....07/13/2017 ...|....07/01/2025 ...
41978C-BA-2 ..... HAWAIT ST ARPTS SYS CUSTOMER FAC CHARGE ... A1 [ LR FE L 1,660,000 |...88.8850 |... .1,660,000 |.. ,660,000 O o0 o0 [0 2.283 |...... 2.283 ...08/15/2019 ...|....07/01/2027 ...
45506E-CU-5 ... INDIANA ST FIN AUTH REV T |- LEFE ... .. 263,979 |...82.9750 |... 248,925 |.... ... 300,000 |.. 266,741 O e 2,762 0 o0 e 2.116 |...... 4.175 ....06/27/2022 ...|....03/01/2029 ...
469487-Ril-4 ..... JACKSONVILLE FLA SPL REV ...cevvveniiiiiiinnnnnns 2 e | 1D FE L. .. 3,400,000 |...76.1270 |... ..2,588,318 |.... ... 3,400,000 0. IR | N N | B RN 1.861 |...... 1.861 ....08/19/2020 ...|....10/01/2031 ...
47770V-BQ-2 ..... [ JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ . 1 .1.DFE .. ...78.1290 |. ..781,290 |. 1,038,862 |.. .0 (2,108) |. ......2.833 |......2.520 ...05/29/2020 .. 01/01/2038 ...
479354-EL-2 ..... JOHNSTON CNTY N C LTD OBLIG .... .. 1.CFE ..|... ...83.5260 |... 338,280 |.... ....405,000 0. 0 0 0 1.790 |...... 1.790 ...06/18/2020 ...|....04/01/2029 ...
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479354-EP-3 ..... JOHNSTON CNTY N C LTD OBLIG ..evvvvnnevvvennnnnieevennns oo vee [ e |2 s LACFE s 500,000 |...78.5500 |........coeeeeenn392,750 |oveenniiiinnnnn 500,000 |.eevvrnnnennnns 500,000 |.eeevvrnnniennnns (O R | N N | AR | B RN 2.090 |...... 2.090 ....06/18/2020 ...|....04/01/2032 ...
48542R-SN-5 ... KANSAS ST DEV FIN AUTH REV .. 1.EFE ..|... 1,300,875 |...79.5550 |... .1,300,000 |.. .... 1,300,744 O e (94) |0 o0 e 1.790 |...... 1.782 ...08/24/2021 ...|....05/01/2030 ...
48542R-SP-0 ..... KANSAS ST DEV FIN AUTH REV .. 1.EFE ..|... ..400,000 |...77.8340 |... ... 400,000 |.. O o0 o0 [0 1.890 |...... 1.890 ...08/18/2021 ...|....05/01/2031 ...
495290-CU-0 ..... KING CNTY WASH SWR REV .. .. 1.BFE ..|... .. 255,591 |...85.2410 |... . 300,000 |.. . O e 779 |0 o0 e 1.300 |...... 4.588 ....11/22/2022 ...|....01/01/2028 ...
495290-DU-9 ...... KING CNTY WASH SWR REV .. .. 1.B FE ..|... ..500,000 |...77.9810 |... ... 500,000 O o0 o0 [0 e 1.691 |...... 1.691 ....07/28/2021 ...|....07/01/2031 ...
54627D-EF-4 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . .. 1.AFE ..|... .. 458,156 |...92.8870 |... . . ....458,156 JLO I N | I ARt | B APPSR | B FOT 2.050 |...... 2.050 ....07/15/2020 ...|....03/01/2041 ...
54628C-11C-2 ... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... .. 1.EFE ..|... .. 120,000 |...79.2360 |... . 120,000 |.. ... 120,000 O o0 o0 [0 e 1.855 |...... 1.855 ....08/06/2021 ...|....10/01/2030 ...
54628C-1ID-0 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... .. 1.EFE ..|... ... 77.5690 |... . 200,000 |.. .. 200,000 O o0 0 o0 e 1.945 |...... 1.945 ....08/05/2021 ...|....10/01/2031 ...
54628C-1IE-8 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & .1EFE. ...76.3660 |. . 120,000 120,000 |.. .0 .2.075 |......2.075 ....08/06/2021 .. 10/01/2032
546475-TT-1 ..... LOUISIANA ST GAS & FUELS TAX REV ... .1.DFE. ...80.6430 |. ..940,000 .940,000 |.. .0 1748 |......1.748 ...08/21/2020 .. 05/01/2030
54651R-DL-0 . LOUISIANA ST UNCLAIMED PPTY SPL REV .1EFE .. ...74.3880 |. . 500,000 474,485 |.. .0 ......1.979 |......2.579 ....03/18/2021 .. 09/01/2032 ...
56052F-FH-3 ..... MAINE ST HSG AUTH MTG PUR .. 1.BFE ..|... ...92.4330 |... . 500,000 |.. ... 500,000 JLO I N | I ARt | B APPSR | B FOT 2.689 |...... 2.689 ...09/08/2016 ...|....11/15/2026 ...
STAR-GH-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... .. 1.AFE ..|... . 100.5160 |... ....338,705 O o0 o0 [0 4.000 |...... 4.000 ...08/14/2013 ...|....07/01/2043 ...
576000-2G-1 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .... .. 1.BFE ..|... ...85.1750 |... ....637,388 O e 7,388 |0 o0 e 1.284 |...... 3.391 ....06/25/2022 ...|....08/15/2027 ...
576000-2J-5 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. .. 1.B FE ..|... ...81.6430 |... ,000,000 O 0 o0 [0 1.7583 |...... 1.753 ...07/01/2020 ...|....08/15/2030 ...
576000-ZK-2 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. .. 1.BFE ..|... ...76.7730 |... 510,000 JLO I N | [ APt | B APPSR | B AU 1.773 |...... 1.773 ...07/01/2020 ...|....08/15/2031 ...
576004-HD-0 ..... MASSACHUSETTS (COMMONWEALTH OF) .. .. 1.AFE ..|... ...96.2780 |... ....184,339 O e 72 o0 [0 e 3.680 |...... 4.412 ....12/07/2022 ...|....07/15/2027 ...
576004-HE-8 ..... MASSACHUSETTS (COMMONWEALTH OF) .. |- TAFE L ...94.3130 |... 943,130 |.... . . ....999,246 O e 136 |0 o0 e 3.769 |...... 3.783 ....08/19/2022 ...|....07/15/2029 ...
59447T-XU-2 ... MICHIGAN FIN AUTH REV .. 1.DFE ..|... .. 87.0880 |... 522,528 |.... . 600,000 |.. .. 600,000 0. 0 0 [0 2.884 |...... 2.884 ...12/05/2019 ...|....12/01/2029 ...
594615-HU-3 .. MICHIGAN ST BLDG AUTH REV .1.CFE .. ...76.7990 |. ..307,196 |. . 400,000 400,000 |.. .0 0] .1.812 |......1.812 ....09/11/2020 .. 10/15/2031
594698-SB-9 . MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .1.CFE .. ...80.4570 |. ..482,742 |. . 600,000 612,221 |.. .0 (1,473) |. .2.028 |......1.743 ....07/22/2021 .. 09/01/2030
594698-SC-7 . MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .1.CFE .. ...78.9640 |. .. 473,784 |. . 600,000 611,036 |.. .0 (1,156) |. .2.128 |......1.897 ...08/17/2021 .. 09/01/2031
594698-TA-0 ..... MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .1.CFE .. ...85.9330 |. . 300,000 .281,613 |.. .0 178 | .2.670 |......3.862 ....06/23/2022 .. 10/15/2028 ...
604160-GX-6 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 1AFE . ...91.1790 |. 1,591,599 1,591,599 |.. .0 ......3.000 |......3.000 ...09/13/2017 .. 10/01/2047 ...
604160-HX-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...93.5090 |... ..978,134 |.. 978,134 O 0 o0 [0 2.450 |...... 2.450 ....05/14/2020 ...|....06/01/2050 ...
604160-HY-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...89.0790 |... .2,705,176 |.. ....2,705,176 O o0 0 o0 e 1.920 |...... 1.920 ....08/07/2020 ...|....09/01/2050 ...
60416Q-HZ-0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...85.3270 |... ..844,576 |.. O o0 o0 [0 1.680 |...... 1.680 ...11/10/2020 ...|....12/01/2050 ...
604160-JA-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...84.4710 |... ..491,642 |.. JLO I N | [ APt | B APPSR | B AU 1.580 |...... 1.580 ....02/11/2021 ...|....02/01/2051 ...
604160-JC-9 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...84.9570 |... .1,886,844 |.. O o0 o0 [0 e 2.050 |...... 2.050 ....08/11/2021 ...|....09/01/2051 ...
604160-JE-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . .. 1.AFE ..|... ...95.1500 |... .1,49%,673 |.. ....1,49,673 O o0 0 o0 e 4.450 |...... 4.450 ...08/24/2022 ...|....10/01/2052 ...
60637B-B6-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY .1.BFE .. ...91.7130 |. ..787,969 ....787,969 |.. .0 .1.850 |......1.850 ....10/16/2020 .. 11/01/2050 ...
61212L-RA-9 ..... MONTANA ST BRD REGENTS HIGHER ED REV . .. 1.DFE .. ...76.0750 |. N . 1,905,000 .1,905,000 |.. .0 .3.075 |......3.075 ...09/06/2019 .. 11/15/2039
61212R-X7-6 ..... MONTANA ST BRD HSG - RWBS ...... .1.CFE .. ...99.7190 |. ..134,621 |. ..135,000 .136,023 |.. .0 .4.000 |......3.472 ....07/12/2012 .. 12/01/2038
613357-BA-9 ..... MONTGOMERY CNTY MD LTD OBLIG .1.BFE .. ...97.0880 |. .. 1,504,864 |. . 1,550,000 1,549,392 |.. .0 .3.900 |......3.910 ....11/08/2018 .. 05/01/2027
641279-NX-8 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV .1.BFE .. ...91.7410 |. ..666,547 |. ..726,553 726,553 |.. .0 ......1.900 |......1.900 ....07/17/2020 .. 11/01/2044 ...
64461X-CZ-6 ..... NEW HAMPSHIRE HEALTH & ED FACS AUTH REV ... |- LEFE L. ...90.7130 |... . 500,000 |.. ... 500,000 JLO N N | [ AP | B IR | B AU 3.199 [...... 3.199 ...11/15/2017 ...|....07/01/2028 ...
64971W-20-3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.AFE ..|... ...89.9770 |... ....2,416,008 O e 14,788 |0 [0 2.970 |...... 3.701 ....06/19/2018 ...|....02/01/2028 ...
64972E-GL-7 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI . .. 1.CFE ..|... ...84.9800 |... JLO I N | [ APPSRt | B IR | B FOT 3.317 |...... 3.317 ....06/13/2019 ...|....11/01/2034 ...
64972E-GN-3 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI .... |- 1.CFE ... ...75.9330 |... L RN | N RPN | B A 3.770 |...... 3.770 ....06/13/2019 ...|....11/01/2044 ...
64990F-E2-6 ..... NEW YORK STATE DORMITORY AUTHORITY |- 1.BFE ... ...79.7770 |... JLO N Y IR | N APPSR | B FOT 2182 |...... 2.152 ...06/16/2021 ...|....03/15/2031 ...
64990F-S9-6 ..... NEW YORK STATE DORMITORY AUTHORITY ... ... 1.BFE ..|... ...88.5260 |... O v 27841 |0 [0 2.657 |...... 3.768 ....06/19/2022 ...|....02/15/2028 ...
65887P-XW-0 ..... NORTH DAKOTA PUB FIN AUTH .. 1.CFE ..|... ...95.6410 |... ....1,511,694 O [ (846) |0 [0 e 4.000 |...... 3.851 ...06/30/2022 ...|....12/01/2028 ...
662850-A5-5 ..... NORTH TEX TWY AUTH REV .... .. 1.EFE ..|... ...78.4130 |... 188,191 |.... s ... 245,444 JLU SRR € 5 DN PO | N RPN | ) AN 2.227 |...... 1.826 ....07/26/2021 ...|....01/01/2032 ...
662851-D6-0 ..... NORTH TEX TWY AUTH REV .... 1EFE .. .. 78.0800 |. ..273,280 |. 350,000 .350,000 |.. .0 ......2.180 |......2.180 ....05/06/2021 .. 01/01/2032 ...
677377-2P-7 ..... OHIO HSG FIN AGY SINGLE FAMILY MTG REV . L 1AFE ... ...95.0510 |... 365,946 |.... ..385,000 |. ....385,000 O 0 0 0 2.650 |...... 2.650 ...07/15/2016 ...|....11/01/2041 ...
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67760H-MX-6 ..... OHIO ST TPK COMUN TPK REV ...oovvivvniieiiiiiineeeeens oo e e | s LLEFE L 250,000 |...86.6330 |........oeeeeeenn216,583 [oenniiiiinnnnnnn 250,000 [....cceevrunnnnnn 250,000 [.....cevvnnnnnnn (O S | R PN | AR | B EN 2.351 |...... 2.351 [FA s e 2,220 |oeeeniiiiinnnnns 5,878 |....01/29/2020 ... |....02/15/2029 ...
684907-IN-4 ..... ORANGE CNTY FLA HSG FIN AUTH HOMEOINER R ... N2 e | LA FE L .. 310,341 ]...90.0720 |... ..310,341 |.. ....310,341 JLO I N | [ APt | B APPSR | B AU 1.650 |...... 1.650 ....09/11/2020 ...|....09/01/2050 ...
68607V-3M-5 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... A1 [ 1.CFE L ...94.1470 |... . 300,000 |.. ... 300,000 O 0 o0 [0 3.487 |...... 3.487 ....04/13/2022 ...|....04/01/2028 ...
709235-89-7 ... PENNSYLVANIA ST UNIV A e [ 1.CFE Ll ...82.7150 |... ... 700,000 |.. O o0 0 o0 e 2.245 |...... 2.245 ....05/06/2020 ...|....09/01/2030 ...
T3474T-AC-4 ..... PORT MORROW ORE TRANSMISSION FACS REV A1 [ 1.CFE L ...96.7860 |... .2,000,000 |.. O e (1122) |0 [0 e 3.371 |...... 3.308 ...12/11/2014 ... |....09/01/2025 ...
751120-FL-5 ..... RALEIGH N C LTD OBLIG N2 e 1B FE L ...78.8370 |... 236,511 |.... . 300,000 |.. ... 300,000 O o0 0 o0 e 2.214 |...... 2.214 ....06/04/2020 ...|....10/01/2032 ...
753385-MY-6 ..... RAPID CITY S D SALES TAX REV .. ... 1.CFE ..|... ...78.3240 |... 665,754 |.... . 850,000 |.. ... 850,000 O o0 o0 [0 e 1.781 |...... 1.782 ....07/29/2021 ...|....12/01/2031 ...
759136-VH-4 ..... REGIONAL TRANSN DIST COLO SALES TAX REV ... .. 1.CFE ..|... ...76.3570 |... ... 900,000 |.. O e 590 0 o0 e 1.967 |...... 2.048 ....08/10/2021 ...|....11/01/2032 ...
797412-DS-9 . SAN DIEGO CNTY CALIF WTR AUTH WTR REV .. .1.BFE .. ...78.9460 |. ..1,184,190 |. .1,500,000 .0 .1.531 |...... 1.531 ...07/09/2020 .. 05/01/2030
79765R-411-6 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL . .1.DFE .. ...83.3040 |. ..166,608 |. . 200,000 .0 .2.803 |......2.802 ....12/13/2019 .. 11/01/2031
T9771F-AN-9 ... SAN FRANCISCO CALIF CITY & CONTY PUB UTIL . .1.DFE .. ...79.3730 |. ..476,238 |. . 600,000 .0 ......1.988 |......1.988 ...10/08/2020 .. 11/01/2031 ...
79771F-BE-6 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... .. 1.DFE ..|... ...79.3730 |... 158,746 |.... . 200,000 |.. ...201,216 O e (143) |0 o0 e 1.988 |...... 1.904 ....11/16/2020 ...|....11/01/2031 ...
802649-10-6 ..... SANTA ROSA CALIF WASTEWATER REV .. 1.CFE ..|... s ...78.8590 |... 197,148 |.... .250, 250,000 O 0 o0 [0 e 2.115 ... 2.115 ....11/12/2020 ...|....09/01/2031 ...
810489-K-6 ..... SCOTTSDALE ARIZ MUN PPTY CORP EXCISE TAX . |- 1.BFE ... 1,000,000 |...73.8870 |... 1,000,000 ,000,000 JLO N N | [ AP | B IR | B AU 1.65 |...... 1.656 ....01/22/2021 ...|....07/01/2032 ...
86932U-CJ-2 ..... SUSTAINABLE ENERGY UTIL INC DEL ENERGY E .... ... 1.BFE ..|... s ...84.5420 |... 800,000 O 0 o0 [0 2.444 |...... 2.444 ....04/30/2020 ...|....09/15/2030 ...
875124-ER-6 ..... TAMPA BAY WTR FLA A REGL WTR SUPPLY AUTH .... .- 1.BFE ..|... 1,000,000 |...94.4390 |... ,000,000 JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.612 |...... 2.612 ....02/04/2015 ...|....10/01/2025 ...
880461-MJ-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... |- 1B FE ... s ...92.8510 |... 877,442 |.... 945,000 O o0 o0 [0 e 2.854 |...... 2.854 ....10/06/2016 ...|....01/01/2027 ...
88213A-EN-1 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY |- TAFE L 1,000,000 |...92.8280 |... 928,280 |.... ,000,000 JLO I N | [ AR | B ISR | B AU 2.916 |...... 2.916 ...03/23/2016 ...|....05/15/2027 ...
88275F-SH-3 TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |- 1B FE ... s ...89.4920 |... 291,900 |.... ....326,175 L RN | N RPN | B A 2.000 |...... 2.000 ....06/12/2020 ...|....03/01/2036 ...
882806-HL-9 ..... [ TEXAS TECH UNIV REVS .... . .. 1.BFE .. 655,000 |...83.2110 |. ..545,032 |. .655,000 |.. .0 .1.653 |......1.653 ...07/09/2020 .. 02/15/2029
91412H-FG-3 . UNIVERSITY CALIF REVS 1. .1.CFE .. 278,034 |...91.3660 |. ..255,825 | 218,221 |.. .0 .3.349 |......3.459 ....04/06/2022 .. 07/01/2029
91412H-GG-2 . UNIVERSITY CALIF REVS ... 1, .1.CFE .. 443,545 |...79.6340 |. ..358,353 |. 444,614 |.. .0 . .....1.787 ....05/26/2021 .. 05/15/2030
914437-U0-9 ..... [UNIVERSITY MASS BLDG AUTH REV . I VAN .1.CFE .. 500,000 |...80.2490 |. . 500,000 |.. .0 .2.997 |......2.997 ....01/09/2020 .. 11/01/2034 ...
914437-UR-7 . UNIVERSITY MASS BLDG AUTH REV . .2 .1.CFE .. 1,250,000 |...79.4720 |. . 1,250,000 1,250,000 |.. .0 ......3.097 |......3.097 ...01/09/2020 .. 11/01/2035 ...
914437-VE-5 ..... UNIVERSITY MASS BLDG AUTH REV .... A1 [ 1.CFE L .. 378,309 |...76.2570 |... ... 380,000 |.. 378,524 O e 188 0 [0 2.108 |...... 2.152 ....06/21/2021 ... |....11/01/2032 ...
914713-04-7 ..... UNIVERSITY N C CHAPEL HILL REV e | LA FE L 2,000,000 |...91.4430 |... .2,000,000 |.. ....2,000,000 JLO I N | I ARt | B APPSR | B FOT 2.747 |...... 2.747 ...09/15/2017 ...|....12/01/2027 ...
95662M1-27-8 ..... WEST VIRGINIA ST HSG DEV FD .... 2 e [ TAFE L .. 250,000 |...99.2070 |... O o0 o0 [0 2.950 |...... 2.949 ....06/01/2015 ...|....11/01/2024 ...
977100-AC-0 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. e | 1.CFE Ll .. 789,510 |. 101.7810 |... . O e (4195) |0 e l0 e 5.700 |...... 417 ...07/22/2022 ...|....05/01/2026 ...
977100-HC-3 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. v [ 1O FE L .. 340,000 |...84.2150 |... 286,331 |.... ..340, ....340,000 O 0 o0 0 2.399 |...... 2.39 ...01/29/2020 ... |....05/01/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 120,302,886 [ XXX 99,768,478 120,364,309 120,247,345 0 XXX XXX XXX XXX
3128M9-CT-7 ..... FH GOB982 ~ RMBS .......evviviiiiiiiiiiiiinineeecevninn foen e | s L R TA i 241,797 |...93.8473 |.eiiiiiininnnns 218,982 |oevvenniiiiiinann 233,339 0 fooevreeeee 1771 0 fenl0 s 3.500 |...... 2.874 ....04/20/2012 ...|....04/01/2042 ...
3128\J-1B-2 ..... FH GO8641 - RMBS ... LA ... 75,827 |...93.2438 |... ...68,478 |.... ... 73,440 |.. O e 1,296 |0 o0 e 3.500 |...... 2.79 ....06/04/2015 ...|....05/01/2045 ...
3128\J-WV-8 ..... FH GO8659 - RMBS ... LA .. 210,253 |...93.2020 |... ..197,162 |.... . LU R (1) N | I RPN | ) AN 3.500 |...... 3.654 ....056/02/2018 ...|....08/01/2045 ...
3128J-XE-5 ..... FH GO8676 - RMBS ... LA ...93.2550 |... 938,814 |.... . .... 1,052,864 0 [ 17,268 il o0 e 3.500 |...... 2.847 ...12/29/2015 ...|....11/01/2045 ...
3128WJ-28B-9 ..... FH GO8737 - RMBS . 1.4 .. ...89.6513 |. ..2,015,364 |. . 2,248,004 .2,280,038 |.. .0 .3.000 |......2.802 ....12/14/2016 .. 12/01/2046 ...
3128WJ-2F-0 ..... FH GO8741 - RMBS . 1.A .. ...89.6204 |. ..473,323 |. ..528,142 527,551 |.. .0 .3.000 |......3.018 ....05/03/2017 .. 01/01/2047
3128P8-E8-0 ..... FH €91959 - RIBS . 1.4 .. ...93.0087 |. ..413,205 .391,116 |.. .0 .3.000 |......4.125 ....11/29/2018 .. 11/01/2037
3132AE-J7-2 . FH 272086 - RMBS . 1.A .. ...92.1879 |. .552,196 |.. .0 .3.500 |......2.3% ....07/30/2019 .. 06/01/2049
3132DN-T8-6 . FH SD1475 - RMBS . 1.4 .. ...97.0685 |. 1,475,390 |.. .0 ......4.500 |......4.507 ....09/08/2022 .. 08/01/2052 ...
3132DN-YG-2 ... FH SD1611 - RMBS . LA ...99.2032 |... ....1,254,916 JLU N R ) APPSRt | B IR | B AU 5.000 |...... 5.040 ...09/20/2022 ...|....10/01/2052 ...
31320V-3J-2 ..... FH SD8001 - RMBS . LA ...92.1259 |... ....283,824 LU R (02 I N | N RPN | ) AN 3.500 |...... 2.417 ....07/08/2019 ...|....07/01/2049 ...
31320V-3N-3 ... FH SD8005 - RMBS . LA ...92.0949 |... ....753,669 JLO I O Jc < 1 I APt | B ISR | ) FOU 3.500 |...... 2.354 ....09/27/2019 ...|....08/01/2049 ...
31320V-4V-4 ... FH SD8036 - RMBS LA ...88.4701 |... ....528,460 JLO PR TR (61c I N | N RN | ) A 3.000 |...... 2.515 ...01/09/2020 ...|....01/01/2050 ...
313200-FJ-7 ..... FEDERAL HOME LOAN MORTGAGE CORPORATION - N LA s . 101.5619 |... .. ....732,139 O e (28) 0 o0 6.000 |...... 5.917 ....10/19/2022 ...|....10/01/2052 ...
31326R-L6-6 ..... FH 006349 - RMBS .......cccvuiiiiiiiinnnnniiiiinninnnnnnenns fone von | onnnns 4 s | TA i 550,152 |...93.8474 |.................504,018 |.................537,061 |..........ounnnns 549,724 |..ooenninnnnnd 0 fooeeiennnnn2,436 |ovvvnennnnnn0 o0 s 3.500 |...... 3.099 ...03/14/2012 ... |....02/01/2042 ...
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3132UN-3M-3 ... FH 062603 - RMBS 4 s LA 274,906 |...92.8948 |.................249,983 |.......ccerrnnnnn 269,103 (U N T 2 RN | N AR | B HN 3.500 |...... 2.740 [MON ..... [ooeeeiininninenns ST 9,419 |....06/12/2019 ...|....12/01/2048 ...
3132H-5N-1 ... FH 044452 - RMBS . N LA ...89.5786 |... ..789,266 |.. O e 1,538 |0 o0 e 3.000 |...... 2.932 | MON ..... . 23,678 |....11/14/2016 ...|....11/01/2046 ...
31321K-08-4 ..... FH 045878 - RVBS . i L LA ...80.4387 |... 1,727,495 |.. JLO PR (1< s VN MO | I RPN | ) A 3.000 |...... 3.179 [MON ..... . 51,825 |....07/06/2017 ...|....12/01/2046 ...
3133BD-NG-6 ..... FH QE3991 - RMBS . N LA ...93.9339 |... O 8 0 0 e 4.000 |...... 4.033 [MON ..... . 35,775 |....06/08/2022 ...|....05/01/2052 ...
3133KL-A9-8 ..... FH RA4532 - RIBS . i L LA ...85.5311 |... O e 10,204 Lol [0 e 2.500 |...... 1.990 [MON ..... . 76,005 |....06/04/2021 ...|....02/01/2051 ...
3133KL-H2-6 ..... FH RA4749 - RMBS . N LA ...85.4066 |.............. 2,536,319 |.... ....3,077,801 JLO I O [+ N 74T ARt | B IR | B FOU 2.500 |...... 2.062 [MON ..... . 74,242 |....02/25/2021 ...|....08/01/2051 ...
3133KP-MD-7 ... FH RA7556 - RVBS . i L LA ...96.4807 |....oovnnnnnns 3,816,434 |.... .... 4,005,757 O [ 1) [0 [0 4.500 |...... 4.330 [MON ..... ....06/09/2022 ...|....06/01/2052 ...
3133KP-Q7-6 ..... FH RA7678 - RMBS . N LA ...98.6788 |... .... 1,479,451 0 . e (449 [0 0 [ 5.000 |...... 4.876 ...09/01/2022 ...|....07/01/2052 ...
3133KQ-EV-4 . FH RA8248 - RVBS . 4 1.4 .. ...98.8037 |. . 1,498,311 |.. .0 .5.000 |[......4.958 ....12/19/2022 .. 11/01/2052
3133TH-V7-9 . FHR 2113 QG - CMO/RMBS . 4 1.A .. . 101.7234 |. . 115,028 |.. .0 .6.000 |......5.849 ....06/16/2008 .. 01/15/2029
3136A5-N2-8 ..... [FNR 2012-53 EL - CMO/RVBS . 4 1.4 .. ...96.4926 |. . A 712,434 .. .0 ......3.000 |......2.673 ...08/17/2012 .. 05/25/2027 ...
3136A8-LL-2 ..... FNR 2012-93 TY - CMO/RMBS ... N LA ...88.7753 |... 264,228 |.... ...278,023 O O (- 15X ARt | B IEUUPRPRRIN | ) AU 2.000 |...... 3.437 ....11/07/2013 ...|....06/25/2042 ...
3136AH-HO-4 ..... FNR 2013-130 A - CMO/RMBS ... i L LA ...91.6993 |... ...85,629 |.... LU R 723 N I RPN | ) F 3.000 |...... 3.188 ....01/09/2014 ...|....01/25/2044 ...
3136AR-PP-7 ..... FNR 2016-11 LA - CMO/RMBS ... N LA ...97.5690 |... ..234,214 ... O e 51 0 o0 e 3.500 |...... 3.229 ....06/26/2018 ...|....05/25/2042 ...
3136B1-LV-4 ..... FNR 2018-24 VD - CMO/RMBS ... i L LA ...96.7523 |....oovunnnnns 1,986,820 |.... O 889 |0 [0 3.500 |...... 3.281 ....07/20/2018 ...|....04/25/2031 ...
3136B4-05-0 ..... FNR 2019-36 JB - CMO/RMBS ... N LA ...85.3155 |t 1,536,236 |.... .. O [ (B44) |0 [0 e 3.000 |...... 3.047 ...07/09/2019 ...|....07/25/2049 ...
3136B5-0E-8 ..... FNR 2019-45 CL - CMO/RMBS . i L LA .. 87.7876 |... ..217,542 |.. LU R - 2: T N | N RPN | ) A 3.000 |...... 2.944 ....07/16/2019 ...|....08/25/2049 ...
3136B6-A9-4 ..... FNR 2019-71 DB - CMO/RMBS . N LA L. 77.2599 |... 927,118 |.... .1,200,000 |.. ....1,221,076 O i35 |0 o0 e 3.000 |...... 2.877 . 12/17/2019 ... |....11/25/2049 ...
3136B7-JD-4 FNR 2019-72 WB - CMO/RMBS . i L LA ...89.3672 |... 446,836 |.... . 500,000 |.. ....503,417 O i 296 |0 [0 e 3.000 |...... 2.856 ....12/12/2019 ...|....02/25/2047 ...
3136B8-AK-5 ..... [FNR 2019-83 NC - CMO/RMBS . 4 1.A .. ...72.7546 |. ..363,773 |. . 500,000 490,779 |.. .0 .2.500 |......2.635 ....01/07/2020 .. 01/25/2049
3136BA-2\-3 . FNR 2020-45 KB - CMO/RMBS . 4 1.4 .. ...71.9392 |. .. 1,438,784 |. .2,000,000 .2,036,514 |.. .0 .2.000 |......1.852 ....06/03/2020 .. 07/25/2050
3136BA-2N-3 . FNR 2020-45 KB - CMO/RMBS . 4 1.A .. ...71.9392 |. .. 719,392 |. .1,000,000 1,012,076 |.. .0 .2.000 |......1.901 ....06/03/2020 .. 07/25/2050
3136BA-P3-2 ..... [FNR 2020-43 BY - CMO/RVBS . |4 1.4 .. ...83.39% |. ..1,713,011 |. . 2,053,979 .2,107,045 |.. .0 .2.000 |......1.652 ....06/16/2020 .. 10/25/2048 ...
3136BA-PD-0 ..... FNR 2020-40 NB - CMO/RMBS . |4 1.A .. ...71.2198 |. .1,000,000 .1,015,201 |.. .0 ......2.000 |......1.879 ...05/06/2020 .. 06/25/2050 ...
3136BG-UX-7 ..... FNR 2021-61 LA - CMO/RMBS ... i L LA .. 88.8186 |... .2,755,840 |.. 2,861,646 O e (11,289) |0 o0 e 2.500 |...... 1.813 ....08/06/2021 ...|....09/25/2051 ...
3136BP-L0-2 ..... FNR 2022-85 BA - CMO/RMBS ... N LA . 100.6328 |... 3,711,846 O e (D) 0 o0 e 5.500 |...... 5.486 . A1/17/2022 ... |....08/25/2047 ...
3136BP-RJ-2 ... FNR 2022-84 A - CMO/RVBS i L LA . 100.0393 |... 2,258,476 LU R (7. N | I RPN | ) AN 5.500 |...... 5.218 ....11/20/2022 ...|....02/25/2045 ...
3137A3-H7-7 ..... FHR 3751 HB - CMO/RVBS .. N LA ...98.096 |... ....381,003 O e (452) |0 o0 e 3.500 |...... 3.510 ...11/02/2010 ...{....11/15/2025 ...
3137A7-KX-7 ..... FHR 3826 BK - CMO/RMBS .. i L LA ...97.3468 |... ....162,012 O e (340) |0 o0 e 3.000 |...... 2.310 ....08/16/2012 ...|....03/15/2026 ...
3137AU-KR-9 ..... FHR 4102 BC - CMO/RVBS N LA ...96.2621 |... 813,049 |.... ..844, 850,042 O e (2,071) 0 o0 e 3.000 |...... 2.5% ...08/30/2012 ...|....08/15/2027 ...
3137F7-JJ-5 ..... [FHR 5057 GA - CMBS/CMO/RVBS . 4 1.4 .. ...83.5373 |. ..2,076,198 |. 2,485,356 .2,562,886 |.. .0 .2.000 |......1.519 ....12/10/2020 .. 12/25/2050 ...
S137F7-MH-2 ..... FHR 5050 CP - CMO/RMBS 4 1.A .. ...84.9430 |. . 1,732,747 | .2,039,893 .2,107,163 |.. .0 .2.000 |......1.428 ....11/23/2020 .. 12/25/2050 ...
3137F9-GM-7 ..... FHR 5074 KP - CMO/RVBS 4 1.4 .. ...84.7740 |. 1,495,557 |. . 1,764,169 .1,818,403 |.. .0 .2.000 |......1.478 ....01/11/2021 .. 02/25/2051
3137FL-3C-6 ..... FHR 4863 HP - CMO/RVBS 4 1.A .. ...93.5891 ..648,170 |. ..692,570 .709,138 |.. .0 .3.500 |......3.179 ....02/08/2019 .. 03/15/2049
3137FL-A3-8 ..... FHR 4875 DA - CMO/RVBS 4 1.4 .. ...95.4962 |. ..599,99 |. .640,747 |.. .0 ......3.500 |......3.132 ...03/15/2019 .. 07/15/2048 ...
3137FL-W5-9 ..... FHR 4881 AK - CMO/RMBS . N LA .. 101,850 |...93.9106 |... ...93,773 |.... ....105,657 O 3218 |0 o0 e 3.500 |...... 2.0M ....01/08/2020 ...|....02/15/2048 ...
S137FM-2E-1 ... FHR 4891 PB - CMO/RVBS .. i L LA ..411,019]...90.3195 |... ....427,915 O e 12,140 |0 [0 e 3.500 |...... 2.697 ....05/10/2019 ...|....06/15/2049 ...
3137FM-RY-0 ..... FHR 4899 JD - CMO/RMBS .. N LA .. 457,662 |...88.0951 |... ....455,334 JLO N RN .Y A AR | B ISP | B AT 3.000 |...... 2.798 ....09/17/2019 ...|....04/25/2039 ...
3137FN-FS-4 ..... FHR 4911 LB - CMO/RMBS .. i L LA 2,600,038 |...90.2226 |... ... 2,624,332 O e 19,710 0 [0 e 3.000 |...... 2.605 ...08/13/2019 ...|....08/25/2049 ...
3137FQ-PD-9 ... FHR 4943 ML - CMO/RMBS .. N LA .. 295,313 ]...80.2493 |... O e (222) |0 o0 e 2.500 |...... 2.624 ....01/08/2020 ...|....04/25/2048 ...
3137FU-B5-2 ..... FHR 4994 AV - CMO/RMBS .. i L LA .. 371,250 |...78.4336 |... O e (324) |0 [0 2.000 |...... 1.725 ....07/08/2020 ...|....12/25/2045 ...
3137FV-EJ-7 ..... FHR 5000 BW - CMO/RMBS . 4 .. LA 1,552,129 |...69.3380 |... . .... 1,545,352 O [ (1,544) |0 [0 e 2.000 |...... 1.752 ...07/17/2020 ...|....08/25/2050 ...
3137FY-TN-6 ..... FHR 5096 C - CMO/RMBS ... 4 .. LA 1,546,534 |...72.2919 |... 1,134,639 |.... ... 1,544,245 LU SRR T 51N AU N RN | ) AN 1.500 |...... 1.645 ....03/24/2021 ...|....04/25/2051 ...
3137H6-XY-6 ..... FHR 5213 JM - CMO/RMBS 4 1.A .. 2,172,612 |...95.3690 |. ..2,046,419 |. .2,170,305 |.. .0 ......3.500 |......3.230 ....08/25/2022 .. 09/25/2051 ...
3137H8-HX-2 ..... FHR 5248 HB - CMO/RMBS .. 4. LA 1,488,125 ]...97.0131 |.....oouunnnns 1,422,615 |.... . 1,466,415 |. .... 1,486,881 O (244) 0 0 4.500 |...... 4.148 ...07/08/2022 ...|....08/25/2052 ...
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3137H8-K8-3 ..... FHR 5249 AB = CMO/RMBS .......oevvvvveniiviiiniineneinns foee ven | s 4 s LA e 1,472,852 ]...96.2133 |......oeunnnns 1,418,575 | 1,474,407 |.ooovvnnnnnnns 1,472,752 [ooeeiiiiinnnnnnnd (O Y (0] FPON | Y AU | B RN 4.000 |...... 4.000 |MON ..o Jouvnnnrinnnnnnnns 4,915 [, 19,659 |....08/09/2022 ...|....11/25/2051 ...
3137H9-DC-0 ... FHR 5270 AB - CMO/RMBS .... N LA . 101.5443 |... . 2,204,577 |.. ....2,199,775 O i n 20 0 o0 e 5.500 |...... 5.529 | MON ... .... 10,104 |... ....10/26/2022 ...|....01/25/2049 ...
313978-C5-1 ... FNR 2011-36 DB - CMO/RMBS . .. CF.. i L LA ...97.0651 |... O e (48) il feil0 e 3.000 |...... 3.003 ....10/18/2013 ...|....05/25/2026 ...
31397U-28-8 ..... FNR 2011-58 AL - CMO/RMBS ... .. CF.. N LA ...97.7532 |... O e (1193) |0 o0 e 3.500 |...... 3.112 ...10/15/2013 ...|....07/25/2026 ...
31403D-AP-4 ... FN 745314 - R\BS i L LA ...96.1682 |... . O o o0 [0 4.000 |...... 3.99%4 ...4,562 |....01/28/2011 ...|....05/01/2034 ...
3140EV-VF-1 ..... FN BC1513 - RMBS . N LA ...89.7568 |...ccevnunnnns 3,050,270 |.... ... 3,421,828 J I O - 1[I ARt | B IR | ) FOU 3.000 |...... 2.893 .. 103,259 |....09/20/2017 ...|....08/01/2046 ...
3140F0-JJ-4 ..... FN BC4764 - RVBS . i L LA ...89.6486 |.............. 2,018,082 |.... .... 2,279,040 O e 8,624 |0 [0 3.000 |...... 2.816 ... 67,533 [....09/13/2017 ...|....10/01/2046 ...
3140FX-C7-5 ..... FN BFO093 - RMBS ... N LA ...91.5043 |... .. 1,643,358 |.... .... 1,932,206 0 feeeenn. 56,686 |oeeeniieeeinnnn0 [0 e 3.500 |...... 3.301 . 62,858 |....08/08/2017 ...|....05/01/2056 ...
3140HA-XB-1 ..... FN BJ8773 - RMBS . 4 1.4 .. ...87.2072 |. ..472,710 | .551,282 |.. .0 .3.000 |......2.774 . 16,262 |....10/21/2019 .. 09/01/2049
3140JP-M9-3 ..... [FN BN6683 - RMBS . 4 1.A .. ...92.1263 |. ..654,404 |. .763,442 |.. .0 .3.500 |......2.545 . 24,862 |....07/19/2019 .. 06/01/2049
3140L0-D8-7 ..... FN BR1926 - RVBS . 4 1.4 .. ...81.8155 |. .. 1,386,039 |. 1,750,435 |.. .0 ......2.000 |......1.606 . 33,882 |....01/08/2021 .. 01/01/2061 ...
3140MA-T7-9 ..... FN BU8673 - RMBS . N LA ...93.9546 |... 1,367,365 |.... . . ... 1,445 247 0 . e 135 [0 0 [ 4.000 |...... 4.089 . 33,958 |....05/05/2022 ...|....05/01/2052 ...
314007-SL-2 ..... FN CA0522 - RMBS . i L LA .. 88.6878 |... 592,937 |.... . 668,567 |.. 650,411 O [ (8,999) [0 [0 3.000 |...... 3.374 . 20,057 |....01/10/2018 ...|....10/01/2047 ...
31400G-5K-9 ..... FN CA8949 - RMBS . 4. 1A ...85.5976 |... ..2,033,676 |.... .2,375,857 |.. ... 2,456,892 O O 4,493 |.oooiiiiiieen0 0 2.500 |...... 2.083 . 59,3% |....03/30/2021 ...|[....02/01/2051 ...
314006-N0-6 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION - i L LA ...85.6046 |... 1,316,034 |.... 1,537,341 |.. .... 1,600,867 O e 7,846 |0 0 2.500 |...... 2.000 . 38,434 |....06/19/2021 ...|....01/01/2051 ...
3140QG-RN-9 ..... FN CA8592 - RVBS 4. 1A ...86.0328 |... 1,562,877 |.... ... 1,889,634 O e 1,261 |0 o0 e 2.500 |...... 2.004 . 45,415 |....06/15/2021 ...|....01/01/2051 ...
31400G-WN-7 ..... FN CA8687 - RMBS . i L LA ...81.8143 |... 1,381,506 |.... .... 1,696,894 O e 465 |0 0 2.000 |...... 1.934 . 33,772 |....03/04/2021 ...|....01/01/2051 ...
31400P-EY-9 ..... FN CB3750 - RMBS . 4. 1A ...96.4808 |... 1,421,959 |.... .... 1,502,345 O e (1,072) |0 o0 e 4.500 |...... 4.241 . 38,688 |....05/20/2022 ...|....06/01/2052 ...
31400P-H2-6 ..... FN CB3848 - RVBS . i L LA ...91.0749 |... 3,004,027 |.... ... 3,226,742 O 997 o0 [0 e 3.500 |...... 3.773 . 57,722 |....06/07/2022 ...|....06/01/2052 ...
3140QP-PY-7 . FN CB4038 - RMBS . 4 1.A .. ...98.6995 |. .. 1,445,661 |. . 1,466,557 |.. .0 .5.000 |......4.984 . 12,206 |....09/15/2022 .. 06/01/2052
31400P-RK-5 ..... [FN CB4089 - RMBS . 4 1.4 .. ...94.4682 |. .. 1,375,425 |. 1,441,202 |.. .0 .4.000 |......4.134 . 24,266 |....07/08/2022 .. 07/01/2052
3140XA-20-1 ... FN FM7088 - RMBS 4 1.A .. ...85.7047 |. ..2,917,687 |. . 3,534,629 |.. .0 .2.500 |......2.031 . 85,109 |....06/22/2021 .. 05/01/2051
3140XA-GK-2 ..... FN FM6501 - RMBS . |4 1.4 .. ...86.2438 |. ..1,086,172 |. . 1,307,560 |.. .0 .2.500 |......2.026 . 31,485 |....08/18/2021 .. 03/01/2061 ...
3140XB-22-2 ..... FN FM7991 - RVBS . |4 1.A .. ...85.4780 |. .. 3,125,508 |. . 3,656,500 .3,810,522 |.. .0 ...r.2.500 |......1.994 . 91,412 |....07/27/2021 .. 07/01/2051 ...
3140XB-X7-0 ..... FN FM7901 - RMBS ... i L LA ...85.5368 |... 1,556,223 |.... 1,819,362 |.. 1,896,512 LU Y N | N RPN | ) AN 2.500 |...... 1.991 . 45,484 |....07/07/2021 ...|....07/01/2051 ...
3140XC-B8-0 ..... FN FM8162 - RMBS ... N LA ...85.5456 |... 1,491,879 |.... 1,828,139 O e 3,140 |0 o0 e 2.500 |...... 1.923 . 43,599 |....07/29/2021 ...|....07/01/2051 ...
3140XC-P-4 ... FN FM8369 - RMBS ... i L LA ...85.3501 |... 2,302,800 |.... ....2,811,620 O e 1,984 |0 [0 2.500 |...... 1.994 . 67,452 |....08/10/2021 ...|....08/01/2051 ...
3140XG-U3-1 ..... FN FS1501 - RMBS ... N LA ...94.6675 |... 0 . PR :1<I0 I SRR | B AU | B 4.000 |...... 3.832 . 17,006 |....04/14/2022 ...|....08/01/2051 ...
3140XH-WC-7 ..... FN FS2442 - RIBS ... i L LA ...94.4434 |... .. 1,477,230 0 | e (195) [0 |0 e 4.000 |...... 3.930 . 19,595 |....08/05/2022 ...|....07/01/2052 ...
31418C-CP-7 ..... FN MA2777 - RMBS . N LA ...88.6986 |... 801,250 |.... ..903,340 |.. 875,074 .0 (11,321) [eeeeeeieieie 0 0 s 3.000 |...... 3.439 . 27,100 |....01/22/2018 ...|....10/01/2046 ...
31418C-T9-5 . FN MA3275 - RVBS . 4 1.4 .. ...89.1146 |. .. 1,652,878 |. . 1,742,562 .1,695,155 |.. .0 .3.000 |......3.373 . 52,277 |....01/29/2018 .. 02/01/2048 ...
31418D-2N-1 ..... [FN MA4380 - RMBS . 4 1.A .. ...88.0123 |. 1,319,853 |. . 1,499,623 .1,585,793 |.. .0 .3.000 |......2.314 . 44,989 |....07/08/2021 .. 07/01/2051
31418D-C6-7 ..... FN MA3692 - RVBS . 4 1.4 .. ...92.1574 |. ..298,938 |. ..324,378 .350,392 |.. .0 .3.500 |......2.479 . 11,353 |....07/15/2019 .. 07/01/2049
31418D-YC-0 ..... FN MA4306 - RVBS . 4 1.A .. ...85.0924 |. .. 1,356,060 |. . 1,593,633 1,645,238 |.. .0 ......2.500 |......2.108 . 39,841 |....08/12/2021 .. 04/01/2051 ...
31418D-78-8 ..... FN MA4366 - RMBS . 4 | 1A L ...87.8429 |.......oeennns 1,464,442 |.... .1,667,115 |.. ... 1,730,541 O 30481 0 0 2.500 |...... 1.877 . 41,678 |....05/20/2021 ...|....06/01/2041 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 130,495,439 | XXX 114,770,957 128,276,799 130,672,387 0 265,238 343,349 2,967,757 XXX XXX
3140J7-XA-8 ..... |FN BM3372 - CMBS/RMBS ... | .|4 | 1A o). 1,054,509 |...93.9415 |... ..927,610 |.... ..987,434 |.. ....1,070,306 |......ccoevnnnnn0 [ (13,551) | L2,791 ... . 33,807 |....02/08/2021 ...|....01/01/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,054,509 | XXX 927,610 987,434 1,070,306 0 (13,551) 2,791 33,807 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 251,852,835 | XXX 215,467,044 249,628,542 251,990,038 0 256,733 986,433 5,477,294 XXX XXX
00081T-AK-4 ... ACCO BRANDS CORP ... .3.CFE .. ...82.5000 |. ..115,500 |. . 140,000 115,500 |.. ... 11/22/2022 .. 03/15/2029 ...
00182E-BM-0 ..... ANZ NEW ZEALAND INTL LTD (LONDON BRANCH) . .. 1.EFE .. ...82.9097 |. .. 497,458 |. . 600,000 .509,416 |.. ...02/06/2020 .. 02/13/2030
00182Y-AA-3 ..... ANZ BANK NEW ZEALAND LTD .. . 1.GFE .. ...97.2306 |. 500,000 |.. ....08/02/2022 .. 08/11/2032 ...
00185A-AF-1 ..... AON PLC L. 2.AFE ... ...97.6369 |... ...01/19/2018 ...|....06/14/2024 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1

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

0L

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 Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
001877-AA-T7 ..... AP1 GROUP DE INC ..vvvenieviiniiniieiinnineeecennnneeeees oo ven | s 1,2 e LABFE Ll 58,153 [...82.8820 |..........eeeennn 88,017 |ovvinnniinnnnnnnn 70,000 fonnniinnnnnnnn 57,922 |ocnniinnnnn (382) [ 192 |0 o0 e 4125 |...... AL T [V E, 1,331 [ 0 [....11/22/2022 ...|....07/15/2029 ...
001940-AC-9 ..... ATS CORP .eeeeeeee e e eeeee e e e eeen e e eeennnn e eeeen foes wen | Conenn [ 1,2 s ..4.BFE ..|... ...86.2760 |...ceevuniieeeenn56,079 |oeiiiiiiinnnnnn 65,000 |oieiiiniiieeeennn55,888 |0 e 129 |0 [0 e 4125 |...... 7.049 ... 11/22/2022 ...|....12/15/2028 ...
00206R-DQ-2 ..... ATET INC v eeeeennes oo e e [1,2 .. 2.BFE ..|... ...97.4004 |.................974,004 |..............1,000,000 |.................989,378 |.cooovriinnnnnn0 forriinnnnn 1,318 |l [0 e 4.250 |...... 4.533 ....06/13/2022 ...|....03/01/2027 ...
00206R-HII-5 ..... ATET INC e eeeenee e eeeenne oo ven | [ 1,2 s .. 2.BFE ..|... . ...95.5665 |.................955,665 |..............1,000,000 |............eeenn998,636 |ooeeiiieennnnni0 fooiiiiiiiii 226 o0 o0 e 3.800 |...... 3.836 ...06/23/2022 ... |....02/15/2027 ...
00253X-AA-9 ..... AADVANTAGE LOYALTY IP LTD weveniiviinnnniircennnineeees oo vee [ e [T .. 3.BFE ..|... .. 161,136 |...96.1378 |... 161,180 e (112) et 156 il 0 s 5.500 |...... 6.833 ....12/30/2022 ...|....04/20/2026 ...
00253X-AB-7 ..... AADVANTAGE LOYALTY IP LTD eeeeeeeieeieeeeeememeeeeeee oo vee | e [T s ..3.BFE ..|... .. 140,146 |...91.2192 |... . . 140,212 e (168) [ 284 0 [0 5.750 |...... 7.650 ....12/06/2022 ...|....04/20/2029 ...
002824-B0-2 ..... ABBOTT LABORATORIES ...cevvvnneeviinnneeeeeviiineeeevnns foee wen e [ 1,2 il .. 1.EFE ..|... .. 197,134 1...79.7302 |... . 200,000 |.. 197,814 0 el 273 0 [0 1.400 |...... 1.556 ....06/22/2020 ...|....06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC eeveeeeeeeeenieeeeeenneeeeeemneeeeeemennns foee wen | [1,2 s .. 2.AFE ..|... .. 498,090 |...94.4956 |... ... 500,000 |.. 499,295 |..oevvviiieeeeenn0 e 195 [0 0 [ 3.200 |...... 3.245 ....05/09/2016 ...|....05/14/2026 ...
00287Y-CX-5 ..... ABBVIE INC ... s .2.CFE .. 2,117,320 |...97.5420 |. .2,000,000 .2,030,100 |.. .3.800 |......3.002 ...07/25/2016 .. 03/15/2025
00404A-AN-9 ..... ACADIA HEALTHCARE COMPANY INC . 1,2 .4BFE .. 118,387 |...94.8500 |. ..125,000 117,892 .. .5.500 |......6.644 ....12/08/2022 .. 07/01/2028
004498-AB-7 ..... ACI WORLDWIDE INC ........... .4BFE .. ..52,394 [...96.8750 |. 55,000 ..52,503 |.. .. 5.750 |......7.195 ....10/27/2022 .. 08/15/2026 ...
00507V-AP-4 ..... ACTIVISION BLIZZARD INC ..eeeeeeeeeeeeeeeeeeeeeeeee fo e e [1,2 s .. 2.AFE ..|... 464,340 |...78.2505 |... . 500,000 |.. 1. 469,806 |.eeneniieeennn0 e 3,560 |0 [0 1.350 |...... 2.207 ...06/15/2021 ...|....09/15/2030 ...
00687Y-AA-3 ..... ADIENT GLOBAL HOLDINGS LTD ...ccevvvnneeevivnnnnnneeevnns foen e [ Covnn | 1,2 i ..4.CFE ..|.. ...93.0980 |... . 200,000 |.. 186,196 |ovveeneen (920) [t 298 0 0 4.875 |...... 6.914 ....11/23/2022 ...|....08/15/2026 ...
00724F-AC-5 ..... ADOBE INC -.eeeeeeeeeeeeene e eeene e e eeenm e eeenns o wen [ [ 1,2 s .. 1.EFE ..|... ...97.2436 |... . 200,000 |.. 195,282 |0 o190 |0 0 3.250 |...... 4.447 ....11/28/2022 ...|....02/01/2025 ...
00724P-AD-1 ..... ADOBE INC ..vviviiiieiceiiieeecceiieeeccvneneeeeenns oo wen e [ 1,2 .. 1.EFE ..|... ...85.5126 |... . 600,000 |.. 598,677 v e 170 0 0 2.300 |...... 2.334 ...01/22/2020 ... |....02/01/2030 ...
00751Y-AF-3 ..... ADVANCE AUTO PARTS INC ..eeneeeeemeeieeeeemnnieeeeeeeen oo wee e [1,2 s .. 2.BFE ..|... ...84.1472 |... . 400,000 |.. 1:399,093 |oeeveiiieeeeenn0 [ 181 0 [0 | 1.750 |...... 1.800 ...09/22/2020 ...|....10/01/2027 ...
00790R-AA-2 ..... ADVANCED DRAINAGE SYSTEMS INC . .. 3.CFE ..|... ...93.2500 |... ...40,000 |.oeevriiinnnnnnnn 37,089 foiniiiiinnnnl0 i 66 [0 [0 e 5.000 |...... 6.852 ....11/16/2022 ...|....09/30/2027 ...
00846U-AL-5 ..... AGILENT TECHNOLOGIES INC .. 2.AFE ..|... ...86.4569 |... .2,500,000 |.. ,488,016 [.....cceveeeeen0 e 1,608 [0 0 s 2.750 |...... 2.829 ...09/05/2019 ...|....09/15/2029 ...
00846U-AM-3 ..... AGILENT TECHNOLOGIES INC .. .. 2.AFE ..|... ...81.1523 |... 405,761 |.... ... 500,000 |.. 501,399 |ooeveevviinnnnn0 oot (A78) o0 0 s 2.100 |...... 2.058 ....07/21/2021 ...|....06/04/2030 ...
00846U-AN-1 ..... AGILENT TECHNOLOGIES INC .. L2.AFE .. ...80.8604 |. ..889,464 |. .1,100,000 01,091,924 |.. .2.300 |......2.399 ....03/16/2021 .. 03/12/2031
009158-AV-8 ..... AIR PRODUCTS AND CHEMICALS INC . 1FFE .. ...97.7635 |. ..2,101,915 |. .2,150,000 .2,146,8% |.. .3.350 |......3.445 ....07/13/2015 .. 07/31/2024
010392-FK-9 ..... ALABAMA POWER CO ............ . 1EFE .. ...98.6798 |. .1,000,000 .999,702 |.. . .3.550 |......3.583 ....12/03/2013 .. 12/01/2023
013092-AB-7 ..... ALBERTSONS COMPANIES INC .....ovvvniviiiiiniiiiiinnnnnfeen e o A .3.CFE .. ...95.0680 |. 200,000 .190,136 |.. (9,699) |. .5.875 |......5.8%4 ....08/05/2019 .. 02/15/2028 ...
013092-AG-6 ..... ALBERTSONS COMPANIES INC ...eevveeeeeiieieeeeeeeieee feen o T A .3.CFE .. ...83.8990 |. ..330,000 276,867 |.. . (48,969) |. ......3.500 |......3.730 ...12/02/2020 .. 03/15/2029 ...
013817-AW-1 ..... HOWMET AEROSPACE INC 12 .. 3.AFE ..|... ...98.7500 |... . 110,000 |.. ...108,625 |.......... (1,203) |oeeeeeeeeeee3 o0 0 e, 5125 |...... 5.168 ....12/06/2022 ...|....10/01/2024 ...
013822-AG-6 ..... ALCOA NEDERLAND HOLDING BV ....eeeeeeeeeeeeeeenneeeeee foee e | Conn | 1,2 s .. 2.CFE ..|... ...88.6529 |... ... 180,000 |.. 179,912 [ooeeeiiieei 0 e 14 [0 |0 [ 4125 |...... 4.134 ....03/09/2021 ...|....08/31/2029 ...
01400E-AB-9 ..... ALCON FINANCE CORP .....eevnvvvvinnnnnniniinnnnnennrnnnnns foen ven eeeeenn [1,2 s .. 2.BFE ..|... ...87.2987 |... .1,400,000 |.. ,410,270 o (1,468) [0 0 3.000 |...... 2.872 ....03/18/2021 ...|....09/23/2029 ...
01400E-AD-5 ..... ALCON FINANCE CORP .....eeeeeeeennneeeeemmnneeeeeemnnnns fooe ven e [1,2 s .. 2.BFE ..|... ...85.1845 |... ... 650,000 |.. e (2,390) |oeeeeieeeeeenn0 [0 | 2.600 |...... 2.164 ....07/08/2021 ...|....05/27/2030 ...
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD INC ....evvvvvvvvnnnnirvvnnnnns foee e JAcee 1,2 il .. 2.BFE ..|... ...92.5692 |... .3,700,000 |..evennennenn 3,661,941 [0 e 7,216 [0 0 3.550 |...... 3.791 ...11/20/2018 ...|....07/26/2027 ...
01741R-AH-5 ..... ATEING e eeenniee foee een [ [ 1,2 s ..4.BFE ..|... ...95.6285 |... +..60,000 |oeeerriirieeennn 85,514 |0 e 79 [0 0 e 5.875 |...... 7.733 ... 11/22/2022 ...|....12/01/2027 ...
019736-AE-7 ..... ALLISON TRANSMISSION INC L3.AFE .. ...92.7303 |. . 100,000 4.750 |......6.428 ... 11/14/2022 .. 10/01/2027 ...
019736-AF-4 ..... ALLISON TRANSMISSION INC .. L3.AFE .. ...93.9100 |. . 100,000 .5.875 |......7.055 1171472022 .. 06/01/2029
019736-AG-2 ..... ALLISON TRANSMISSION INC .3.BFE .. ...82.2500 |. 50,000 .3.750 |......6.640 ....12/06/2022 .. 01/30/2031
02005N-BF-6 ..... ALLY FINANCIAL INC .... L3.AFE .. ...96.8973 |. . . 105,000 .5.750 |......6.252 ....12/06/2022 .. 11/20/2025
02154C-AH-6 ..... ALTICE FINANCING SA .|C. .4BFE .. ...78.6563 |. . A . 200,000 ......5.750 |......8.862 ....12/08/2022 .. 08/15/2029 ...
02156L-AC-5 ..... ALTICE FRANCE SA 2 s ..4.BFE ..|... ...78.3120 |... 156,624 |.... . 200,000 |.. 156,624 oo (2,744) [ 18 0 [0 5.500 ....10/25/2022 ...|....01/15/2028 ...
023135-AZ-9 ..... AMAZON.COM INC .. eeeeeneins foee ven e [1,2 s .. 1.DFE ..|... ...96.9414 |l 2,908,242 |.... .3,000,000 |.. 002,998,082 o.eniiiiinnnnn0 e 1,127 fennl0 0 2.800 ....06/08/2018 ...|....08/22/2024 ...
02343U-AG-0 ..... AMCOR FINANCE (USA) INC ... .. 2.BFE ..|... .. 94.7236 |..ccovnnnnnnns 2,320,727 |.... .2,450,000 |.. 2,455,449 |0 e (1,638) [0 [0 3.625 ....06/13/2019 ...|....04/28/2026 ...
02344A-AA-6 ..... AMCOR FLEXIBLES NORTH AMERICA INC .. .. 2.BFE ..|... . ...81.5614 |... . 600,000 |.. ....599,774 O e 28 |0 [0 e 2.690 ....06/18/2021 ...|....05/25/2031 ...
02361D-AS-9 ..... AMEREN ILLINOIS CO .. 1.F FE ..|... .. 499,550 |...95.5303 |... . 500,000 |.. ....499,747 O [ 82 |0 [0 e 3.800 ...05/14/2018 ...|....05/15/2028 ...
02406P-AU-4 ..... AMERICAN AXLE & MANUFACTURING INC .. ..4.BFE ..|.. .. 111,131 ]...90.2200 |... . 120,000 |.. ....108,264 |.......... (3,088) [cevvvvvnnnnnnn 22 Joeeeeiiiiiinl0 [0 6.500 ....11/14/2022 ...|....04/01/2027 ...
02406P-BB-5 ..... AMERICAN AXLE & MANUFACTURING INC .. ..4.BFE ..|... ... 75,849 |...80.7826 |... +..90,000 |+eerrrunieeeennnn 72,704 | (3,377) [ 282 o0 [0 s 5.000 ....11/07/2022 ...|....10/01/2029 ...
024747-AF-4 ..... AMERICAN BUILDERS & CONTRACTORS SUPPLY C 1,2 e .. 3.BFE ..|... ... 80,091 |...89.2200 |... ...90,000 |.. [(C1°) N UUUURRRRRRR [-I- 1) AP | N | ) IR 4.000 ....12/06/2022 ...|....01/15/2028 ...
025816-CF-4 ..... AMERICAN EXPRESS CO ... . 2. 1FFE .. 1,026,270 |...94.2508 |. .1,000,000 .0 (3,861) |. 30125 .. ....07/25/2019 .. 05/20/2026 ...
025816-CP-2 ..... AMERICAN EXPRESS 00 ...euuniivvvvvunniiiiiininniiiiinannns . 2 e | LLFFE L. .. 1,286,807 )...93.7294 |... .1,275,000 |. .... 1,280,697 0. L (1,205) [0 0 3.300 ...07/18/2017 ... |....05/03/2027 ...
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025816-CV-9 ..... AMERICAN EXPRESS C0 ...euvvvvvvnnnnirvinnnnneeevennnnns foon ven | oeeeeen | s LFFE L 449,955 |...98.0032 |....eennerennnnn 441,014 [ 450,000 |....oevvvvnnnnnns 449,970 |ovvveevievnnnnn0 oo 15 0 0 3.375 |...... 3.380 [MN ..ocoe ooviiniiiiiis 2,887 | 7,594 |....04/28/2022 ...|....05/03/2024 ...
026650-CJ-8 ..... AMERICAN HONDA FINANCE CORP .... |- 1.GFE ... ...99.2420 |... .1,500,000 |.. e 1,499,702 [0 e 542 |0 0 3.450 |...... 3.488 () ....... veen 24,006 |... . 51,750 |....07/11/2018 ...|....07/14/2023 ...
026650-DUI-8 ..... AMERICAN HONDA FINANCE CORP .... cevveeees | TG FE L ...86.3049 |... .1,000,000 |.. . 1,000,968 |.....ooeevnnnnnn0 ovviiiiee (A78) el 0 o0 e 2.000 |...... 1.980 NS weees e 5,389 |... .20,000 |....03/24/2021 ...|....03/24/2028 ...
026874-CY-1 ..... AMERICAN INTERNATIONAL GROUP INC ...eeeeeevevennneeeee oo vee | e [T s .. 2.BFE ..|... ...98.9582 |... +.296,000 |eeevrunneeeennn299,445 |0 e (2,974) |0 0 e 4125 |...... 3061 |FA ooees e 4,613 |... . 12,210 |....07/12/2016 ...|....02/15/2024 ...
03073E-AT-2 ..... AMER | SOURCEBERGEN CORP .. 2.AFE ..|... ...83.1578 |... 1,600,000 |...eenieneenn 1,697,200 [oiiiiininnnnnn0 fveinnnnnnn 301 [0 el e 2.700 |...... 2.724 [MS ...... . 43,200 |....03/25/2021 ...|....03/15/2031 ...
03076C-AF-3 ..... AMERIPRISE FINANCIAL INC ...eeeeeeeiieeeeeenieeeeenenn foovee | e [T s .. 1.G FE ..|... ...99.3080 |... .3,000,000 |.. +...3,003,788 |.....ceevvnnnnn0 e (4,668) |oeeeieeeen0 [0 e 4.000 |...... 3.835 (A0 ...... 120,000 |....11/12/2013 ...|....10/15/2023 ...
030981-AJ-3 ..... AMERIGAS PARTNERS LP .. 4.AFE ..|... .. 105,387 |...94.9709 |... ... 110,000 |.. 104,468 |.......... (1,055) |oeuueereennnn 136 [0 il s 5.875 |...... 7.164 ....12/06/2022 ...|....08/20/2026 ...
031162-CU-2 ..... AMGEN INC .... .. 2.AFE ..|... ,005,743 |...84.3656 |... .1,000,000 |.. e 1,004,738 |0 e (B27) [0 [0 e 2.450 |...... 2.375 ....05/13/2021 ...|....02/21/2030 ...
031162-CWI-8 ..... AMGEN INC .... L2.AFE .. ,227,054 |...81.7203 |. .1,200,000 .1,222,248 |.. .2.043 ...06/17/2021 .. 02/25/2031
031652-BK-5 ..... AMKOR TECHNOLOGY INC . .3.BFE .. . 90,963 |...98.9619 |. 95,000 ..92,439 |.. .7.313 ...06/03/2019 .. 09/15/2027
032654-AN-5 ... ANALOG DEVICES INC . .1.GFE .. 144,587 |...95.5422 |. . A . 150,000 144,625 |.. ......4.506 ....12/19/2022 .. 12/05/2026 ...
032654-AZ-8 ..... ANALOG DEVICES INC .... .. 1.G FE ..|... .. 190,894 |...94.3164 |... 188,633 |.... . 200,000 |.. 02190,950 |eeeeiiiiiiennn0 e 56 |0 [0 ] 80450 . 4.585 ....12/19/2022 ...|....06/15/2027 ...
03674X-AQ-9 ..... ANTERO RESOURCES CORP ... .. 3.AFE ..|... . 74,488 |. 100.5746 |... T4 el TA000 [ TATT2 e (314 [ (D) 0 [0 7.625 |...... 7.487 ....12/20/2022 ...|....02/01/2029 ...
03674X-AS-5 ..... ANTERO RESOURCES CORP ... .. 3.AFE ..|... ..54,409 [...92.7110 [.....covveieeenn 50,991 |oenniii it 85,000 [neiiiniieeen 50,991 e (3,428) [ B e 0 [0 | 5.375 |...... 5.550 ....12/06/2022 ...|....03/01/2030 ...
03690A-AH-9 ..... ANTERO MIDSTREAM PARTNERS LP ... .. 3.CFE ..|... .. 121,260 |...91.4240 |................. 118,851 |................ 130,000 |ooeevvennnnnnnnn 118,851 [ounnneennn (2,550) [ovvenenenn 141 o0 [0 e 5.375 |...... 6.653 ...12/06/2022 ...|....06/15/2029 ...
03690E-AA-6 ..... ANTERO MIDSTREAM PARTNERS LP ... ..3.CFE ..|... ... 94,406 |. 101.2248 |.......eeeeeeennn 91,102 [oeeniieinnnnnn290,000 |oeeeeniieeeennnn 91,102 e (3,083) [ (220) |0 o0 e 7.875 |...... 5.671 ....11/14/2022 ...|....05/15/2026 ...
03740L-AA-0 ..... AON CORP .. 2.AFE ..|... .. 997,120 |...79.4081 |... A, e 997 ATT o0 [ 264 |0 [0 2.050 |...... 2.082 ....08/18/2021 ...|....08/23/2031 ...
037735-CU-9 ..... APPALACHIAN POIER CO . .. 1.G FE ..|... 1,856,077 |...96.4357 |... .1,895,000 |.. . 1,884.211 [0 i 4,200 [0 [0 3.400 |...... 3.649 ...07/13/2015 ...|....06/01/2025 ...
037833-BG-4 ..... APPLE INC .. 1.B FE ..|... .. 727,905 |...96.7030 |... s . 750,000 |.. 028,483 0 B8 0 [0 3.200 |...... 4.492 ....12/06/2022 ...|....05/13/2025 ...
038522-A0-1 ..... ARAMARK SERVICES INC . L4.AFE .. . 60,579 ...93.2935 |. ...60,641 |. ..60,621 |.. .5.000 |......6.573 ....12/06/2022 .. 02/01/2028
03938L-AZ-7 ..... ARCELORMITTAL SA ... .2.CFE .. . 98,991 |.101.8888 |. ..101,889 |. ..99,266 |.. .6.125 |......6.458 ....06/27/2015 .. 06/01/2025
039483-BL-5 . ARCHER-DANIELS-MIDLAND CO . 1FFE .. ,657,272 |...92.8359 |. ..1,59,778 |. 1,692,523 |.. . ......2.970 ...09/2172017 .. 08/11/2026
039524-AA-1 ARCHES BUYER INC ... .4BFE .. . 62,050 |...78.2101 ..58,658 |.. .4.250 |......8.200 ...12/06/2022 .. 06/01/2028 ...
03959K-AC-4 ..... [ARCHROCK PARTNERS LP .. .4BFE .. . 65,663 |...91.5015 |. ..64,051 |.. ......6.250 |......7.678 ....12/06/2022 .. 04/01/2028 ...
03966V-AA-5 ..... ARCONIC CORP (PITTSBURGH) . .. 3.CFE ..|... . 83,362 (...93.8265 |..................84,444 |..................90,000 [..........eeenn 83,394 |oiiiiniiiin (85) [ 117 0 [0 6.125 |...... 7.869 ....12/06/2022 ...|....02/15/2028 ...
03966V-AB-3 ..... ARCONIC CORP (PITTSBURGH) ... .. 3.AFE ..|... ... 78,871]...98.3097 |...cevvuuiieeenn.. 78,648 |oeniiiinnnnn...80,000 |oeeevenniieeennn 78,648 |oeeeeeeen (262) [ 38 |0 o0 6.000 |...... 6.630 ....12/05/2022 ...|....05/15/2025 ...
03969A-AN-0 ..... ARDAGH PACKAGING FINANCE PLC .. 3.CFE ..|... .. 209,240 |...86.6223 |.................203,563 |[.................235,000 |.................203,342 |.......... (6,611) |......000ut i 700 |oeeennnnn 5,465 [ooiiiiiniinnnnn 0 e 4125 |...... 7.410 ....12/08/2022 ...|....08/15/2026 ...
040555-CV-4 ... ARIZONA PUBLIC SERVICE CO . .. 1.G FE ..|... ,388,475 |...90.3331 |.............. 2,258,327 |[..............2,500,000 |.............. 2,452,247 |....ccoceeiii0 e 11,908 [0 0 s 2.550 |...... 3.100 ....04/19/2017 ...|....09/15/2026 ...
04342J-AA-5 ... ASB BANK LTD .. 1.G FE ..|... ..500,000 |...94.3690 |... . PR [N [[V N R | R KRN | ) AR B RPN | ) RN 5.284 |...... 5.284 ...06/08/2022 ...|....06/17/2032 ...
043436-All-4 ..... ASBURY AUTOMOTIVE GROUP INC .... ..3.BFE ..|... .. 150,505 |...84.2640 |... 134,822 |.... ... 160,000 |.. 134,822 |.......e (15,838) [oeeeveveneee e 156 [eneiieiiiinl0 o0 e 4.625 |...... 5.620 ....11/16/2022 ...|....11/15/2029 ...
046353-AL-2 ..... [ASTRAZENECA PLC ........... .1.GFE .. ,977,200 |...96.58%5 |. .. 1,931,790 |. .2,000,000 . 1,992,606 |.. .3.375 |......3.511 ...12/16/2015 .. 11/16/2025 ...
04636N-AE-3 ..... ASTRAZENECA FINANCE LLC ... 1.G FE .. 199,660 |...86.0038 |. ..172,008 |. . 200,000 199,734 |.. 1750 |......1.776 ....06/25/2021 .. 05/28/2028
052528-AL-0 ..... AUSTRALIA AND NEW ZEALAND BANKING GROUP L2.AFE .. ,213,444 1...90.4778 |. .. 1,085,734 |. .1,200,000 .1,208,010 |.. .2.950 |......2.671 ....03/12/2021 .. 07/22/2030 ...
052528-AN-8 ..... AUSTRALIA AND NEW ZEALAND BANKING GROUP L2.AFE .. ,005,540 |...73.6395 |. .. 736,395 |. .1,000,000 .1,004,4% |.. .2.570 |......2.507 ....11/18/2020 .. 11/25/2035 ...
052769-AG-1 ..... AUTODESK INC ... . s L2.AFE .. ,199,688 |...86.2697 |. 1,035,237 |. .1,200,000 1,199,767 |.. ......2.850 |......2.853 ....01/08/2020 .. 01/15/2030 ...
053332-AY-8 ..... AUTOZONE INC ... e [ 1,2 .. 2.BFE ..|... .. 299,736 |...96.8992 |... ... 300,000 |.. 299,876 |..oeeeeeeneeeenn0 e 51 fel0 0 e 3.625 |...... 3.644 ...03/26/2020 ...|....04/15/2025 ...
053332-BA-9 ... AUTOZONE INC ..evviviinniieierinnieeeeceniieeeeennnns oo wen e [1,2 s .. 2.BFE ..|... 1,356,362 |...77.6857 |... 1,364,132 [0 e 4,018 0 0 1.650 |...... 1.993 ....03/15/2021 ...|....01/15/2031 ...
05348E-AY-5 ..... AVALONBAY COMMUNITIES INC ..veveveeeeeeemeneeeeeeeen oo vee e [1,2 s .. 1.G FE ..|... .. 394,076 |...91.7283 |.................366,913 |................ 400,000 |......0ueeeeeennnB97,358 |oeeniiiiinninni oo 650 |0 o0 e 2.900 |...... 3.087 ...08/23/2017 ...|....10/15/2026 ...
05352T-AA-T7 ..... AVANTOR FUNDING INC .evvnivviinnnniniiiniieeeeennnns oo vee e [1,2 s .. 3.CFE ..|... .. 118,692 1...90.8640 |................ 118,123 [oeennniinnnnn 130,000 |oevvnnnnnnnnn 118,123 e (750) [ 181 0 [0 e 4.625 |...... 6.489 ....12/06/2022 ...|....07/15/2028 ...
053611-AM-1 ... AVERY DENNISON CORP ...eevveeeeeeneneeeeememeeeeenees oo wen e [1,2 s .. 2.BFE ..|... .. 597,552 |...76.3534 |.................458,121 |................ 600,000 |......0eeeeeennn597,839 |oeeeneeinnnnnnl0 oo 211 0 o0 e 2.250 |...... 2.294 ...08/10/2021 ...|....02/15/2032 ...
05368V-AA-4 ..... AVIENT CORP ...vvvvivviiiiciiiineeeceeniieeeeeennnneees foee ven e [1,2 s .. 3.CFE ..|... ... 48,450 |...97.7509 |.......coeeeeennn 48,875 [oiiiiiinnnnnnn 50,000 [oiiiiiiinnnnnnnnn 48,435 o (39) [ 28 0 0 71425 |..... 7.662 ....12/06/2022 ...|....08/01/2030 ...
053773-BC-0 ..... AVIS BUDGET CAR RENTAL LLC .. .. 4.AFE ..|... .. 180,375 |...90.7000 |.................176,865 |.................195,000 |............cc.. 176,865 |....oeeeen (3,952) [oevevennnnenn 442 o0 o0 e 5.750 |...... 7.678 ....11/02/2022 ...|....07/15/2027 ...
053773-BF-3 ..... AVIS BUDGET CAR RENTAL LLC ..4.BFE ..|... ... 61,042]...85.5439 |... ..59,881 | 70,000 fonnnniiinnnnn 59,881 oiiiniin (2,167) [ 105 eciiil0 0 5.375 |...... 7.725 ....12/06/2022 ...|....03/01/2029 ...
05453G-AC-9 ... AXALTA COATING SYSTEMS LLC L4.AFE .. 122,996 |...82.5145 |. . ......3.375 |......6.999 ....11/28/2022 .. 02/15/2029 ...
055081I-AB-1 ..... B&G FOODS INC .. L. 5.AFE ... .. 153,378 |.. 76.6888 |... . 200,000 |. L. 153,378 o0 o 1,194 Ll 47,816 0 5.250 |...... 7.944 ...09/12/2019 ... |....09/15/2027 ...
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05523R-AF-4 ..... BAE SYSTEMS PLC ...ovvvvviiiiiiiiiiee v feen e [CR—. 1,2 e L 2AFE L 1,194,068 |...77.7933 |oeeveeriiirnnnnnn 933,520 [....ccvvnnnnns 1,200,000 [..eoveeeennnnn 1,194,827 |oovvvvneneennl0 [t 560 o0 fennl0 s 1.900 |...... 1.956 [FA e v 8,613 ....07/22/2021 ...|....02/15/2031 ...
05565E-AH-8 ..... BMW US CAPITAL LLC oeveeeeeeeeeeee e e eeene e eeeeenns [ ven | s 1,2 e .. 1.F FE ..|... 2,918,820 |...93.5278 |... .3,000,000 |.. 002,965,337 [oeeeiieeeeinnn0 9,895 |0 [0 e 2.800 |...... 3.174 (A0 ...... .... 18,667 |... ....01/09/2018 ...|....04/11/2026 ...
05578A-AN-8 ..... [ (U .. 1.EFE ..|... ..632,688 |...83.8024 |... ... 600,000 |eevuniiiiennnnnn827,543 [0 e (3781 [0 0 [ 2.700 |...... 1.970 JAD weves fernneiiiiininnns 4,050 |... ...08/18/2021 ...|....10/01/2029 ...
05578A-E4-6 ..... [CFPU [ .. 1.EFE ..|... ..748,118 |...97.3833 |... 10 750,000 |-eeeeniieeennnn 748,270 [0 e 152 [0 0 [ 4.750 |...... 4.807 | ....... .... 16,031 |[... ....07/11/2022 ...|....07/19/2027 ...
05583J-Ad-1 ..... BPCE SA .... .. 2.AFE ..|... ,000,000 |...75.2622 |... 1,000,000 |......oeeeeeea 1,000,000 fooniiveninnenn0 Joveeiininiinnnnd0 [0 0 e 2.217 |...... 2217 (W ....... .. 10,183 |... ...01/12/2021 ...|....01/20/2032 ...
05605H-AC-4 ..... BWX TECHNOLOGIES INC .... ..3.CFE ..|... ... 90,000 |...87.5197 |... 290,000 |oeeerrnniereeennnn 78,768 oo (11,282) o0 0 e l0 e 4125 |...... 4.125 ....08/29/2021 ...|....04/15/2029 ...
06051G-FU-8 ..... BANK OF AMERICA CORP .... .. 2.AFE ..|... ,002,000 |...98.0672 |... .1,000,000 |.. ,000,962 |..venniiiiinnnnnd foviiiiie e (277) |0 [0 e 4.450 |...... 4.417 ....07/23/2018 ...|....03/03/2026 ...
06051G-HV-4 ..... BANK OF AMERICA CORP ... 1.6 FE ..|... ...86.2332 |... .1,000,000 |.. ,000,000 f.eeeeeeniieeen0 el [0 0 e 3.19% |...... 3.194 ...07/18/2019 ...|....07/23/2030 ...
06051G-KP-3 ..... BANK OF AMERICA CORP . .1.GFE .. ...95.7701 . 300,000 300,000 |.. .4.376 |......4.378 ...04/21/2022 .. 04/27/2028
06051G-LA-5 ..... BANK OF AMERICA CORP . . 1.GFE .. ...98.8115 |. . 500,000 500,000 |.. .4.827 |......4.830 ....07/19/2022 .. 07/22/2026
06368D-38-1 ..... BANK OF MONTREAL . .|C. 1.F FE .. ...97.1115 | . 700,000 .699,868 |.. ......3.700 |......3.708 ...06/31/2022 .. 06/07/2025 ...
06368L-AP-1 ..... BANK OF MONTREAL ... [V |- LFFE L ...98.7126 |... . 500,000 |.. 899,731 0 e 8B 0 [0 4.250 |...... 4.283 ....09/07/2022 ...|....09/14/2024 ...
06368L-AQ-9 ..... BANK OF MONTREAL [CR—. s .. 1.F FE ..|... ...99.1239 |... . 300,000 |.. 299,875 |0 [T 0 0 4.700 |...... 4.710 ....09/07/2022 ...|....09/14/2027 ...
06405L-AC-5 ..... BANK OF NEW YORK MELLON ...evvveeeeeeenneeeeeemeieeeee foo e | s 1,25 ... |.. 1.CFE ..|... . 100.2719 |... . 750,000 |.. e 750,000 |eeeeenieeeeeenn0 o0 0 0 5.224 |...... 5.229 ....11/15/2022 ...|....11/21/2025 ...
06406R-BJ-5 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... ...98.5560 |... . 500,000 |.. +..500,000 |eeeeniiiiiinnnn0 o0 0 0 4.414 |...... 4.417 ....07/19/2022 ...|....07/24/202%6 ...
06406R-BL-0 ..... BANK OF NEW YORK MELLON CORP .. |- 1LFFE ..|... . 103.2451 |... +00850,000 |eeeeeniieeeeenn0 o0 0 0 5.802 |...... 5.805 ....10/18/2022 ...|....10/25/2028 ...
06406Y-AA-0 ..... BANK OF NEW YORK MELLON CORP .. . | 1R FE L ...89.6934 |... 002,005,470 foeeeeiiinnnnn0 v (749) L0 o0 e 3.300 |...... 3.253 ....056/30/2019 ...}|....08/23/2029 ...
064159-4B-9 ..... BANK OF NOVA SCOTIA [V 1T |- LFFE .t ...79.5057 |... 998,907 [.ooeeeeeenneeenn0 e 17 fel0 o0 e 2.150 |...... 2.164 ...06/21/2021 ...|....08/01/2031 ...
064159-MK-9 ..... BANK OF NOVA SCOTIA ...ovvvvvnneiiiiinnienevvinnneeeeens foee e | Conns | s .. 1.F FE ..|... ...98.3738 |... ... 2,499,479 R X I SSRR | B NN | I 3.400 |...... 3.419 ....02/06/2019 ...|....02/11/2024 ...
071734-AL-1 ..... BAUSCH HEALTH COMPANIES INC . ..6. FE .. ...48.0034 |. . N ..96,007 |.. . (59,974) |. .5.250 |......6.257 ...08/29/2021 .. 02/15/2031
071734-AM-9 ..... BAUSCH HEALTH COMPANIES INC . ..6. FE .. ...47.9248 |. ...71,887 | ..71,887 |.. . (45,754) |. .5.000 |......6.085 ....11/20/2020 .. 02/15/2029
072863-AE-3 ..... BAYLOR SCOTT & WHITE HOLDINGS . .1.DFE .. ...92.4103 |. .. 1,386,154 |. .1,500,000 |.. .2.650 |......2.650 ....04/06/2016 .. 11/15/2026
072863-AH-6 ..... BAYLOR SCOTT & WHITE HOLDINGS .......ccevvvnnvrvvrnnnnns foun oue .1.DFE .. ...77.4839 |. ..573,381 |. 726,420 |.. A.777 ... 2.030 ....06/02/2021 .. 11/15/2030 ...
07330M-AB-3 ..... TRUIST BANK . e e e een e e e e foen e 1FFE .. ,009,390 |...96.1036 |. ..2,883,109 |. .3,001,785 |.. ......3.625 |...... 3.595 ...06/26/2018 .. 09/16/2025 ...
073730-AG-8 ..... BEAM SUNTORY INC ...eevvvvieeeceinieeeccvnineeeeenns foee e e 1,2 s .. 2.BFE ..|... ,479,200 |...99.0375 |... 2,475,938 |.... 2,498,428 [0 3,398 [0 0 3.250 |...... 3.392 ...11/15/2016 ...|....06/15/2023 ...
0778FP-AG-4 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL ............foe. .| Ceveeni]1,2 eiiis .. 2.AFE ..|... .. 199,122 |...78.4926 |... 199,227 o0 e 76 0 [0 2.150 |...... 2.197 ....08/09/2021 ...|....02/15/2032 ...
080807-AA-8 ..... BELROSE FUNDING TRUST ....ovvvvvvvvnnnnieeiiininnenecvnnns foen vee e [1,2 il .. 2.AFE ..|... .. 200,500 |...75.9594 |... 200:200,393 |oeeeeiieeinnn0 [ (88) 0 0 2.330 |...... 2.301 ....09/15/2020 ...|....08/15/2030 ...
081437-AT-2 ..... AMCOR FLEXIBLES NORTH AMERICA INC ....eevvveeeeeeeenne o e e 1,2 s .. 2.BFE ..|... ..200,000 |...81.5216 |... +0200,000 |eeeeenieeeeennn0 o0 0 0 2.630 |...... 2.630 ....06/12/2020 ...|....06/19/2030 ...
085770-AA-3 ..... BERRY GLOBAL INC ...evvvvnniiiiiiniiieeicinineeccevines foee e e 1,2 s .. 2.CFE ..|... .. 100,000 |...96.1367 |... ..100,000 |oeveveiiiiiennn0 feoiiiiiiiiinn0 0 o0 4.875 |...... 4.873 ....06/17/2019 ...|....07/15/2026 ...
085770-AB-1 ..... BERRY GLOBAL INC ..eevvveeeeeeeeeieeeeeeeneeeeeemnee foos wen e [1,2 s ..3.BFE ..|... ... 93,809 |...97.5751 |... 95,000 |oeeeernnneeeennnn 92,628 |oeeneeeee (1,212) oo 31 il o0 e 5.625 |...... 5.932 ....11/14/2022 ...|....07/15/2027 ...
08652B-AB-5 ..... BEST BUY CO INC .. L2.AFE .. ,686,390 |...79.2869 |. 1,700,000 .1,689,160 |.. .1.950 |......2.039 ...10/29/2020 .. 10/01/2030 ...
08949L-AB-6 ..... BIG RIVER STEEL LLC .3.CFE .. ...95.2726 |. 60,000 ..57,164 |.. .6.625 |......7.184 ....12/07/2022 .. 01/31/2029
092113-AR-0 ..... BLACK HILLS CORP ...... L2.AFE .. ...85.0511 400,000 .399,035 |.. . ......3.090 ...09/26/2019 .. 10/15/2029
092174-AA-9 ..... BLACK KNIGHT INFOSERV LLC .3.CFE .. ...89.1200 |. 50,000 .. 44,560 |.. .3.625 |......5.871 ....12/06/2022 .. 09/01/2028
09247X-A0-4 ..... BLACKROCK INC ....cevvvvnnnnens .1.DFE .. ...85.5265 |. . 400,000 .399,758 |.. ......2.400 |......2.409 ....01/16/2020 .. 04/30/2030 ...
09256B-AJ-6 ..... BLACKSTONE HOLDINGS FINANCE CO LLC evvveeeeeeeneeeefo e e 1,2 s .. 1.EFE ..|... ...90.2567 |... .2,000,000 |.. 987,476 |oveeeeeeeennen0 foeieni2,399 |0 [0 e 3.150 |...... 3.294 ...11/10/2017 ...|....10/02/2027 ...
09261B-AC-4 ..... BLACKSTONE HOLDINGS FINANCE CO LLC ..ovvvvnvvvvvnnnnnfoee e e 1,2 s .. 1.EFE ..|... ...81.5581 |... . 600,000 |.. 598,627 vveiiiiiiinnn0 [ 282 0 0 1.625 |...... 1.668 ....07/29/2021 ...|....08/05/2028 ...
09261B-AD-2 ..... BLACKSTONE HOLDINGS FINANCE CO LLC evvveeeeeeeneeeefo e e 1,2 s .. 1.EFE ..|... ... 73.7275 |... 896,842 o0 el B18 0 [0 2.000 |...... 2.09% ....07/29/2021 ...|....01/30/2032 ...
095796-AH-1 ..... BLUE RACER MIDSTREAM LLC ...cevvvvnnivviiniinieviinnnns foee e e 1,2 s .. 4.AFE ..|... L..99.2554 | TAA42 75,000 [ 74442 | AT 8 0 0 7.625 |...... 7.670 ... 11/22/2022 ... |....12/15/2025 ...
096591-2K-9 ..... BNP PARIBAS SA ...ieeieeiiieeeeeeeeeeeeeeenneeeeeenennns foen e | Cenenn 2,5 i .. 1.G FE ..|... ...82.2675 |... .. 624,984 o0 e (3,224) |0 [0 3.082 |...... 2.405 ....06/28/2021 ...|....01/13/2031 ...
096630-AD-0 ..... BOARDWALK PIPELINES LP ....evvvvveniiviiniiievcinnnns oo vee e 1,2 s .. 2.CFE ..|... ...98.8429 |... . 650,000 |.. 10n662,393 |0 [ (A4 0 0 4.950 |...... 4.720 ....07/25/2022 ...|....12/15/2024 ...
096630-AG-3 ..... BOARDWALK PIPELINES LP ...oeeeeeeeeeeeeeneieeeeeeeee [ e e [1,2 s .. 2.CFE ..|... ...94.3398 |... 707,548 |.... . 750,000 |.. 749,303 o0 e 92 0 0 4.800 |...... 4.817 ...05/21/2019 ...|....05/03/2029 ...
097023-CS-2 ... BOEING CO ..oovvvvveeieeicvinieeeccvnieeeccvvineeeeenns foee ven e [ 1,2 s .. 2.CFE ..|... ...99.8139 |... 399,256 |.... . 400,000 |.. ....398,663 O i 83 e 1,400 [0 4.508 |...... 4.572 ....04/30/2020 ...|....05/01/2023 ...
097023-CT-0 ..... BOEING CO .... .2.CFE .. ...99.0797 |. ..396,319 |. . 400,000 .390,907 |.. .0 ......4.875 |......5.122 ...04/30/2020 .. 05/01/2025 ...
097751-BT-7 ..... BOMBARDIER INC ... ..4.CFE ..|.. .. 171,593 |...96.9995 |... 169,749 |.... . 175,000 |. ...169,749 (1,887) [oovvveneeene M4 o0 0 ) 7.875 |...... 8.414 ...12/20/2022 ... |....04/15/2027 ...
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09951L-AB-9 ..... BOOZ ALLEN HAMILTON INC ...eevvvenneiiiiinineeecvvnies oo vee | s 1,2 e L 3.CFE it 127,180 |...88.0144 128,000 |evveeniiiinnnnn 112,658 |......... (14,613) [ceniiiinnnnns o700 PO (U 0 |..... 4.000 |...... L3 (0 1 [N R AP 2,560 |oeeeiiiiiiinnnns 2,560 |....01/28/2022 ...|....07/01/2029 ...
100743-AL-7 ..... BOSTON GAS CO .. 2.AFE ..|... ..200,000 |...85.9778 |... . 200,000 |.. +2200,000 |eeerenieeeeeenn0 o0 0 0 3.001 |...... 3001 |FA oeees Joeeeeeeeeeenens 2,501 |... ....07/24/2019 ...|....08/01/2029 ...
10112R-AX-2 ..... BOSTON PROPERTIES LP . .. 2.AFE ..|... .. 647,757 |...94.8369 |... . 675,000 |.. 862,301 |0 [ 3778 0 0 3.650 |...... 4.308 ...11/20/2018 ...|....02/01/2026 ...
103557-AC-8 ..... BOYNE USA INC ..4.BFE ..|... .. 103,298 |...88.5044 |... . 115,000 |.. 101,780 |eeeeenee (1,641) o128 0 [0 4.750 |...... 6.718 ....12/08/2022 ...|....05/15/2029 ...
10921U-2C-1 ..... BRIGHTHOUSE FINANCIAL GLOBAL FUNDING ........ccvvuuves fore e ooeenns | s .. 1.G FE ..|... .. 643,549 |...87.9314 |... ..645,000 |.. 644,002 e e 284 L0 [0 1.550 |...... 1.597 ....06/17/2021 ...|....05/24/202%6 ...
10921U-26-7 ..... BRIGHTHOUSE FINANCIAL GLOBAL FUNDING ......ceeemmmnee fooe von | oennis | s .. 1.G FE ..|... .. 599,298 |...82.5911 |... .. 600,000 |.. 599,441 |veeeiiieeeenn0 e 95 0 0 2.000 |...... 2.018 ...06/21/2021 ...|....06/28/2028 ...
10922N-AC-7 ..... BRIGHTHOUSE FINANCIAL INC .. 2.BFE ..|... ...92.7817 |... Ll 1,739,494 L0 e 2,114 0 0 3.700 |...... 3.847 ...05/01/2018 ...|....06/22/2027 ...
109696-AA-2 ..... BRINKS CO ..3.CFE ..|... ...91.5000 |..eeevnniiieeeenn. 59,475 ot i65,000 |oeeiiiiieeeeennn 59,475 | (512) e n 90 [0 o0 e 4.625 |...... 6.526 ....12/06/2022 ...|....10/15/2027 ...
111021-AL-5 ... BRITISH TELECOMMUNICATIONS PLC ... .2.BFE .. ...97.2749 |. .5.125 |......5.250 ....06/21/2022 .. 12/04/2028
11133T-AD-5 ..... BROADRIDGE FINANCIAL SOLUTIONS INC . L2.AFE .. ...84.9222 |. .2.900 |......2.933 ....12/04/2019 .. 12/01/2029
11133T-AE-3 ..... BROADRIDGE FINANCIAL SOLUTIONS INC . L2.AFE .. ...81.7531 .1,004,802 |.. ......2.600 |......2.534 ....06/17/2021 .. 05/01/2031 ...
114259-AT-1 ... BROOKLYN UNION GAS €O .evvveeeeeeeeneieeeeeeeeieeeees fen o .. 2.AFE ..|... ...90.1509 |... ... 500,000 |.. 500,000 |oeeeererreeeenn0 foiiiiiiiiiien0 o0 0 3.865 |...... 3.865 ...02/27/2019 ...|....03/04/2029 ...
115236-AC-5 ..... BROWN & BROWN INC .. 2.CFE ..|... ...76.5146 |... .1,200,000 |.. 1,211,240 L0 e (1,287) [0 0 2.375 |...... 2.245 ...11/16/2020 ...|....03/15/2031 ...
118230-A0-4 ..... BUCKEYE PARTNERS LP ... ..3.BFE ..|... ...89.4700 |....oevniieeennn 62,629 |oeniiieiinnnnn 70,000 [oeiiiiiiieeeeennn 62,629 e (192) o198 |0 o0 e 3.950 |...... 6.990 ...12/06/2022 ...|....12/01/2026 ...
118230-AU-5 ..... BUCKEYE PARTNERS LP .. 3.BFE ..|... ...87.89% |... e 188 [0 0 [ 4.500 |...... 6.883 ... 11/22/2022 ...|....03/01/2028 ...
12008R-AP-2 ..... BUILDERS FIRSTSOURCE INC .. ..3.CFE ..|... .. 81.1611 |... e 284 [0 0 [ 4.250 |...... 7.116 ....12/06/2022 ...|....02/01/2032 ...
120568-AX-8 ..... BUNGE LIMITED FINANCE CORP .. 2.BFE ..|... ...93.2682 |... . .. e (LAT7) [0 0 3.250 |...... 3.183 ....08/11/2016 ...|....08/15/2026 ...
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP .. 2.BFE ..|... ...82.3409 |... .1,000,000 |.. 997,623 |.eeveeeeeeennn0 [ 249 |0 [0 2.750 |...... 2.782 ...05/07/2021 ...|....05/14/2031 ...
12189L-AQ-4 ..... BURL INGTON NORTHERN SANTA FE LLC .. 1.DFE ..|... ...99.1811 |... s .2,000,000 |.. +0.2,005,090 |o.orieiiinnnnnnn0 i (12,038) [oeeeececeiinnnl0 o0 e 3.850 |...... 3.221 ...11/03/2015 ...|....09/01/2023 ...
12429T-AD-6 ..... MAUSER PACKAGING SOLUTIONS HOLDING CO .4.CFE .. ...97.2234 |. 247,920 .246,934 |.. .5.500 |......8.114 ....12/19/2022 .. 04/15/2024
1248EP-BX-0 ..... CCO HOLDINGS LLC . .3.CFE .. ...90.3750 |. 379,575 378,737 .. .5.000 |......7.645 ....12/06/2022 .. 02/01/2028
1248EP-CE-1 ... CCO HOLDINGS LLC . .3.CFE .. ...82.6155 |. 466,778 458,277 |.. .4.500 |......7.680 ....12/08/2022 .. 08/15/2030
1248EP-CK-7 ..... CCO HOLDINGS LLC . .3.CFE .. ...80.2115 |. .376,994 .376,9% |.. 4.250 |......4.641 ...12/06/2022 .. 02/01/2031 ...
1248EP-CP-6 . CCO HOLDINGS LLC . .3.CFE .. ...73.8045 |. ..188,201 .. 188,201 |.. e 4250 |......4.817 ....12/06/2022 .. 01/15/2034 ...
124900-AD-3 ..... CCL INDUSTRIES INC . .. 2.BFE ..|... ...82.5082 |... 825,982 |.... A, ..998,091 |0 o226 |0 [0 3.050 |...... 3.079 ...05/27/2020 ...|....06/01/2030 ...
12510C-AA-9 ..... CD&R SMOKEY BUYER INC ... ..4.CFE ..|... ...85.8120 |... 81,521 295,000 [enneeeeee 81,521 | (8,763) [ 224 |0 [0 6.750 |...... 8.979 ....11/10/2022 ...|....07/15/2025 ...
12513G-BF-5 ..... .. 2.CFE ..|... ...85.1690 |.................306,608 |................ 360,000 |...........eeeenn361,798 |oeeeniiiinnnnnnl0 forniiinnnenn(260) Jveenneecennnnl0 o0 e 3.250 |...... 3.160 ...08/14/2020 ...|....02/15/2029 ...
12543D-BC-3 ..... CHS/COMMUNITY HEALTH SYSTEMS INC ... ..4.BFE ..|... ...91.0415 |... . .. 812 [0 0 [ 8.000 ....12/06/2022 ...|....03/15/2026 ...
12543D-BM-1 ... CHS/COMMUNITY HEALTH SYSTEMS INC ... ..4.BFE ..|.. ...75.4037 |... . . 211,000 |.. ... 152,027 e 119 [0 0 5.250 ....12/06/2022 ...|....05/15/2030 ...
125523-CL-2 CIGNA CORP ... .. 2.AFE ..|... ...83.9450 |... 587,615 |.... ... 700,000 |.. 683,868 |..evvvuieeeennn0 [ 1,999 [0 o0 e 2.400 ...03/12/2020 ...|....03/15/2030 ...
125523-CN-0 . CIGNA CORP ... L2.AFE .. ...82.1022 |. ..985,226 |. .1,200,000 1,224,082 |.. (2,774) |. .2.375 |.. ....07/20/2021 .. 03/15/2031 ...
12556L-BJ-4 . FIRST-CITIZENS BANK & TRUST CO .2.BFE .. ...94.5797 |. ..851,217 |. . 900,000 .857,841 |.. 10,552 |. .2.969 |.. ....00/24/2019 .. 09/27/2025
125896-BR-0 ..... CMS ENERGY CORP ................ .2.BFE .. ...89.6706 |. .. 2,062,425 |. .2,300,000 .2,298,617 |.. .31 .2.950 |.. ....11/02/2016 .. 02/15/2027
12592B-AK-0 ..... CNH INDUSTRIAL CAPITAL LLC .2.BFE .. ...98.2918 |. . 560,000 .559,615 |.. L7538 | .1.950 |.. ...06/24/2020 .. 07/02/2023
12592B-AN-4 . CNH INDUSTRIAL CAPITAL LLC .. .2.BFE .. ...97.0772 |. ..275,000 273,822 |.. 03,950 .. ...05/17/2022 .. 05/23/2025 ...
12592B-AP-9 ..... CNH INDUSTRIAL CAPITAL LLC |--2.BFE ... . 100.3069 |... .1,000,000 |.. ....993,571 O [ 464 |0 [0 e 5.450 ....10/07/2022 ...|....10/14/2025 ...
12594K-AB-8 ..... CNH INDUSTRIAL NV .. .. 2.BFE ..|... ...93.8167 |... . 500,000 |.. L..499,901 | (U R £ RN | N AR | B RN 3.850 ...06/28/2019 ...|....11/15/2027 ...
126307-AY-3 ..... CSC HOLDINGS LLC .... .. 5.AFE ..|... ...67.7500 |... . 200,000 |.. ....135,500 |......... (13,861) [-oeeeeeeeeenn 361 [0 o0 e 7.500 ....12/09/2022 ...|....04/01/2028 ...
126307-AZ-0 ..... CSC HOLDINGS LLC . .. 4.AFE ..|... ...81.7500 |... ..315,000 [..oooiiiinnnnnn 257,513 |, (27,279) |ovvvvvvennnnnn 504 [0 |0 [, 6.500 ....11/14/2022 ...|....02/01/2029 ...
126408-H0-9 ..... CSX CORP .. 2.AFE ..|... ...84.9330 |... 1,500,000 |-.eeeneeeen.. 1,468,248 [0 | 3,988 [0 0 [ 2.400 ...09/13/2019 ...|....02/15/2030 ...
126650-DG-2 ..... CVS HEALTH CORP .. 2.BFE ..|... .. 198,194 ]...89.6938 |... O 168 |0 [0 3.250 ....08/08/2019 ...|....08/15/2029 ...
126650-DN-7 ..... CVS HEALTH CORP .. 2.BFE ..|... 1,381,098 |...79.0609 |... 0 [ 1,862 |0 o0 e 1.750 ...07/21/2021 ...|....08/21/2030 ...
13057Q-AH-0 ..... CALIFORNIA RESOURCES CORP . ..4.BFE ..|... ... 83,772...96.1040 |..................81,688 [..................85,000 |..................81,688 [.......... (2,129) |oeeeeeeeeeee 85 [0 0 [, 7.125 ....12/01/2022 ...|....02/01/2026 ...
131347-CK-0 ..... CALPINE CORP ........ccevnnnn L3.AFE .. 129,199 |...95.2523 |. (5,431) | eeen5.250 |.. ...07/13/2017 .. 06/01/2026 ...
13607H-6M-9 ..... CANADIAN IMPERIAL BANK OF COMMERCE ... 1R FE L .. 749,615 ]...97.7488 |... . 750,000 |. ....749,663 |..... O i 48 0 0 3.945 ...08/05/2022 ... |....08/04/2025 ...




Liotd

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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
13607H-R6-1 ..... CANADIAN IMPERIAL BANK OF COMMERCE ...........ccceveer foun one [CR—. 1,2 e LFFE L 961,620 |...93.9369 |.................939,369 [.....cerrnnnnn 1,000,000 |eeeennirrennnnnn 964,192 |oevennieinnnnnd (U 2,572 o (U (VI P 3.450 |...... 4.380 [AO .oeeet evinniiiieies 8,050 ....08/31/2022 ...|....04/07/2027 ...
13645R-AS-3 ..... CANADIAN PACIFIC RAILWAY CO .... [V 1,2 e .. 2.BFE ..|... 2,189,924 |...95.6046 |... .2,200,000 |.. 2,197,612 [oeeeiiiiiel0 e 1,095 [0 k0002222900 - 2.954 |FA ...... .... 26,583 |... ....04/28/2015 ...|....02/01/2025 ...
14040H-Bi-4 ..... CAPITAL ONE FINANCIAL CORP .....cevvvvvuennerrinnnnnnnnes oo vee | eeeen |2 i .. 2.AFE ..|... .. 399,280 |...93.6308 |... ... 400,000 |.eeeniiennnnnn399,560 [0 e 77 o0 00000032800 |- IR 2 (VN I E 6,376 |... ....05/28/2019 ...|....01/31/2028 ...
14040H-CA-1 ..... CAPITAL ONE FINANCIAL CORP .. 2.AFE ..|... ...98.7813 |... .2,000,000 |-eevuneeeenn 1,999,013 [0 e 881 [0 00022082900 |- 3.947 (W ....... e 32,933 ... ....01/24/2019 ...|....01/29/2024 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .. 2.BFE ..|... ...72.1690 |... ... 600,000 |....eeriiiennnn 800,000 f.niiiiiiiinnn 0 el o0 00000 2.359 | 2.359 | e [ 5,976 |... ...07/2772021 ... |....07/29/2032 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP .. 2.AFE ..|... ...96.8412 |... . 300,000 |.. +28300,000 |-eeeeieieeennnn0 o0 0 [0 40927 | 4.929 ...06/05/2022 ...|....05/10/2028 ...
14040H-CU-7 ..... CAPITAL ONE FINANCIAL CORP .. 2.AFE ..|... ...98.0202 |... . 500,000 |.. +..500,000 |eeeeiiiiiinnnn0 fooniiii 0 0 [0 ]l 40985 L 4.989 ....07/25/2022 ...|....07/24/202%6 ...
141781-BP-8 ..... CARGILL INC .. 1.F FE ..|... ...95.04% |... ..240,000 |.. 100 228,382 o0 e 1,825 0 0 ]...0.400 ... 5.054 ....10/26/2022 ...|....02/02/2024 ...
142339-AJ-9 ..... | CARLISLE COMPANIES INC .2.BFE .. ...83.5111 .1,000,000 .990,743 |.. .2.89%4 ...02/13/2020 .. 03/01/2030
143658-BG-6 ..... CARNIVAL CORP .. L4.AFE .. ...99.8670 |. 55,000 ..54,927 |.. .9.897 ....11/30/2022 .. 02/01/2026
143658-B0-4 ..... CARNIVAL CORP .. .3.CFE .. ...81.5410 |. A . 115,000 .93,772 .. il 1.757 ....11/30/2022 .. 08/01/2028 ...
144285-AL-7 ..... CARPENTER TECHNOLOGY CORP . ..3.BFE ..|... ...95.1030 |... ...57,062 |.... ...60,000 |.eeerruniireennnn56,631 fooiiiieinn i (158) oo 60 [0 0 el 8375 | 7.575 ....11/22/2022 ...|....07/15/2028 ...
14448C-AL-8 ..... CARRIER GLOBAL CORP ... .. 2.CFE ..|... ...82.8028 |... 496,817 |.... . 600,000 |.. 599,843 |0 [ 17 0 [0 ]0002.700 2.704 ...06/16/2020 ...|....02/15/2031 ...
14448C-AQ-7 ..... CARRIER GLOBAL CORP ... .. 2.CFE ..|... ...84.3789 |... 168,758 |.... . 200,000 |.. 199,991 |0 e 0 0 22722 2.723 ....02/13/2020 ...|....02/15/2030 ...
14879E-AH-1 ... CATALENT PHARMA SOLUTIONS INC .. 4.AFE ..|... ...79.6225 |... 123,000 Joeeveeininennnnnn 97,986 [ (22,007) [oeiiiiieen 427 o0 000000030125 | 3.567 ....04/14/2021 ...|....02/15/2029 ...
14912L-6T-3 ..... CATERPILLAR FINANCIAL SERVICES CORP .. .. 1.F FE ..|... ...92.4244 |... 1,000,000 |-evveeeeeeennnn999, 114 [0 0282 [0 el 0 2,400 - 2.426 ...09/07/2016 ...|....08/09/2026 ...
150190-AE-6 ..... CEDAR FAIR LP .. ..4.CFE ..|.. ...80.8049 |... ..135,000 |oeeeveinnennnnnn 119,683 e (820) |oeeeenee 151 o0 00000050250 |l 7.344 ....12/08/2022 ...|....07/15/2029 ...
15135B-AR-2 ..... CENTENE CORP ... .. 2.CFE ..|... ...93.8775 |... 285,000 |eeeeruuniereennnn 84,534 [0 e 83 [0 0 el 40250 | 4.374 ....11/21/2019 ...|....12/15/2027 ...
15135B-AT-8 ..... CENTENE CORP ... .. 2.CFE ..|... ...91.4189 |... . 100,000 |.. ..100,000 |oeeveeiiiiinnnn0 o0 0 0]l 40625 L 4.624 ... 1172172019 ...|....12/15/2029 ...
15135B-AW-1 ... CENTENE CORP .2.CFE .. ...81.9749 |. . 103,000 103,000 |.. . .3.000 ...09/23/2020 .. 10/15/2030
15135B-AY-7 ..... CENTENE CORP .2.CFE .. ...84.3222 |. ..78,786 |.. .0 .6.131 ... 11/02/2022 .. 07/15/2028
15135B-AZ-4 ..... CENTENE CORP ... .2.CFE .. ...78.4125 |. 100,000 |.. 2,000 |. .2.625 ....07/29/2021 .. 08/01/2031
163527-AN-6 . CENTRAL GARDEN & PET CO ...ovvvvvvvenniieiinnnineeeennns fean o .3.BFE .. ...81.9525 |. 172,100 |.. .(39,117) |. .4.037 ....10/01/2020 .. 10/15/2030 ...
156700-BB-1 ..... LUMEN TECHNOLOGIES INC ...eeeeeeeiieeeeeeeenieeeeeens feen o L4.AFE .. ...86.9300 |. .229,999 |.. ......8.628 ...12/06/2022 .. 12/15/2026 ...
156700-8C-9 ..... LUMEN TECHNOLOGIES INC .. .. 3.AFE ..|... ...84.7453 |... 152,54 | (TAD) [T 0 [0 ]004.000 8.327 ....12/06/2022 ...|....02/15/2027 ...
161150-AF-7 ..... CHART INDUSTRIES INC .... .. 4.AFE ..|... . 100.4300 |... 21,626 |oeeeeiieeeee0 [ [0 0 [ 72500 . 7.750 ....12/08/2022 ...|....01/01/2030 ...
161150-AG-5 ..... CHART INDUSTRIES INC .... ..4.BFE ..|.. . 102.3840 |... 9795 0 [ [0 00090500 . 9.875 ....12/08/2022 ...|....01/01/2031 ...
161175-BX-1 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... ...73.8740 |... 10399,282 |0 e 70 0 [0 00222300 2.322 ....11/19/2020 ...|....02/01/2032 ...
163851-AE-8 ..... CHEMOURS CO .. 3.BFE ..|... ...92.3440 |... L A14,966 |0 [ 10575 0 05375 8.234 ....05/01/2018 ...|....05/15/2027 ...
164110-AG-6 ..... CHENIERE ENERGY PARTNERS LP .. 2.CFE ..|... ...89.9783 |... 219,547 |.... 246,388 |......ccevneeeen0 feeiiieee (299) [0 e l0 el 40500 - 4.331 ...09/15/2020 ...|....10/01/2029 ...
166754-AP-6 ..... CHEVRON PHILLIPS CHEMICAL COMPANY LLC .1.GFE .. ...93.8752 |. .. 1,009,159 |. .1,063,632 |.. .3.693 ....06/04/2018 .. 12/01/2026 ...
16876A-AB-0 ..... CHILDRENS HOSPITAL MEDICAL CENTER .1.CFE .. ...89.7382 |. ..2,692,146 |. .3,000,000 .3,000,000 |.. .2.853 ...11/02/2016 .. 11/15/2026
ATA779-AL-5 ... CIENA CORP ......... .3.BFE .. .. 88.0110 |. ....8,801 | 10,000 ...8,801 |.. .4.001 ..01/1172022 .. 01/31/2030
172441-BC-0 ..... CINEMARK USA INC . .3.CFE .. . 100.9819 |. 55,540 |. 55,000 ..55,540 |.. .8.078 ... 11/22/2022 .. 05/01/2025
172967-ML-2 ... CITIGROUP INC .. .1.GFE .. ...82.2510 |. ..493,506 |. . 600,000 600,000 |.. ......2.666 ....01/22/2020 .. 01/29/2031 ...
172967-NS-6 ..... CITIGROUP INC .. .. 1.G FE ..|... ...96.8921 |... . 500,000 |.. +.500,000 |-eeeeieeeeennnn0 o0 0 [0 ]l 40658 . 4.660 ...05/17/2022 ...|....05/24/2028 ...
172967-NX-5 ... CITIGROUP INC .. 1.G FE ..|... . 100.2755 |... . 750,000 |.. o 750,000 |vveenniiiiinnnn [0 0 [0 00050610 L 5.614 ....00/22/2022 ...|....09/29/2026 ...
174610-AR-6 ..... CITIZENS FINANCIAL GROUP INC ... .. 2.AFE ..|... ...92.5753 |... ..950,000 |.. 948,982 |0 e 267 0 [0 ] 2,850 . 2.882 ....07/22/2019 ...|....07/27/2026 ...
174610-AS-4 ..... CITIZENS FINANCIAL GROUP INC ... .. 2.AFE ..|... ...81.4980 |... .1,000,000 |.. ,033,820 |eeenniiiiinnnn e (4,568) |oeeeiiieiiinnnl0 i l0]000002.500 . 1.970 ....07/20/2021 ...|....02/06/2030 ...
174610-AT-2 ..... CITIZENS FINANCIAL GROUP INC ... .. 2.AFE ..|... ...86.9670 |... ... 400,000 |.. 399,637 |vveeeeeeeennn0 e 43 0 [0 0080250 3.264 ....04/27/2020 ...|....04/30/2030 ...
174610-AN-5 ... CITIZENS FINANCIAL GROUP INC .. 2.BFE ..|... ...74.5016 |... . 600,000 |.. L..615,083 |ooeveiiiiinnnn0 oo (1,400) |0 e l0]100002.638 . 2.342 ...02/03/2021 ...|....09/30/2032 ...
18060T-AA-3 ..... CLARIOS GLOBAL LP .. 4.AFE ..|... . 100.1337 |... +..60,000 |oeeerriieeeennnn89,852 [0 e o0 0 el 62750 |- 6.861 ....12/19/2022 ...|....05/15/2025 ...
18064P-AC-3 ..... CLARIVATE SCIENCE HOLDINGS CORP ..4.BFE ..|... ...86.63% |... ...50,000 |oeeeveininennnnnn 43,320 [ (206) [oeiiiiie 109 [0 000000030875 | 6.731 ....12/06/2022 ...|....07/01/2028 ...
18453H-AA-4 . CLEAR CHANNEL OUTDOOR HOLDINGS INC . .4BFE .. ...86.4690 |. ..285,000 .7.989 ...12/08/2022 .. 08/15/2027 ...
18453H-AC-0 ..... CLEAR CHANNEL OUTDOOR HOLDINGS INC .......cevvvvvnnnnns ..5BFE ..|.. ...73.0009 |... . 120,000 |....ooeeneee..... 87,601 ...l (6,098) [iiieenn 400 |0 000072750 . 13.710 . A1/17/2022 ... |....04/15/2028 ...
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185899-AK-7 ... CLEVELAND-CLIFFS INC ..oovvvviiniiiiiiinineeceviiineeeens foen ven | s 1,2 e L 3.CFE it 108,075 |...88.7500 |.....euvvverrnnnnn 97,625 |..oevvninns 110,000 |oevvvenniieinnnnnn 97,625 |......... (10,008) [....vvvvnnnen (440) |.evvvennnns 1,859 [ooviiiiiiiinns (VI P 4.625 |...... 4163 [MS oot v 1,69 |oovveeeininnnns 5,088 [....02/09/2021 ... |....03/01/2029 ...
20030N-BW-0 ..... COMCAST CORP ... .. 1.G FE ..|... 1,386,795 |...90.9893 |.............. 1,364,840 |.............. 1,500,000 |.............. 1,444,850 |.......cceeni0 Joeeeennnn 12,559 |l o0 10002350 | 3.331 [ ....... ... 16,254 |... . 35,250 |....01/26/2018 ...|....01/15/2027 ...
20030N-DN-0 ..... COMCAST CORP ... .. 1.G FE ..|... ..972,870 |...81.02%6 |.................810,236 [..............1,000,000 |......ceeeeeenn 977,476 |oerrrinnnnnnn0 2,529 o0 o0 el 12950 | 2.258 [ ....... e 8,992 |... ...02/25/2021 ...|....01/15/2031 ...
20030N-DZ-1 ..... COMCAST CORP ... |- 1.GFE ... .. 299,919 |. 101.4283 |.................304,285 |................ 300,000 |.eerruuieeeennnn299,928 [oeeeeiinninnnd o o0 0 000052250 |- 5.260 [MN ...... e 2,363 |... ....10/31/2022 ...|....11/07/2025 ...
200340-A0-0 ..... COMERICA INC ... . |- 2.BFE ..|... .. 787,025 |...95.4230 |... 788,647 o0 [ 1,622 0 040003800 . 4.233 | ....... L 13,427 ... ....06/21/2022 ...|....07/22/2026 ...
200340-AS-6 ..... COMERICA INC |- 2.AFE L. 2,353,178 |...99.2623 |.............. 2,332,665 |.... 002,350,350 [oueeeeeeenieenn0 e (708) [0 o0 0022080700 - 3.670 |dJ ....... .. 36,471 |... ...07/26/2018 ...|....07/31/2023 ...
202712-BN-4 ..... COMMONWEALTH BANK OF AUSTRALIA ... .. 2.AFE ..|... 1,341,326 |...77.08% |.............. 1,040,710 |.... Ll 132,722 o0 e 780 [0 0]l 2.688 . 2.762 MS ...... ....03/04/2021 ...|....03/11/2031 ...
202795-JR-2 ..... COMMONWEALTH EDISON CO .. .. 1.F FE ..|... .. 996,960 |...84.0232 |... ..840,232 |.... 997,760 |eeeeiieeeennn0 o285 |0 [0 ]0022.200 2.284 NS ...... ...02/18/2020 ...|....03/01/2030 ...
203372-AX-5 ..... [ COMMSCOPE INC ............. .4BFE .. 100,492 |...80.6200 |. 96,744 ..96,744 |.. .7.891 ....12/06/2022 .. 09/01/2029
20337Y-AA-5 ..... COMMSCOPE TECHNOLOGIES LLC .5.AFE .. ..92,659 |...91.2760 |. 91,276 |. ..91,276 |.. .9.350 ...12/08/2022 .. 06/15/2025
203380-AA-1 ..... COMMSCOPE INC .. .5.AFE .. 114,013 |...77.5000 |. ..104,625 |. 104,625 |.. ....12/06/2022 .. 03/01/2027 ...
203380-AD-5 ... COMMSCOPE INC .veeeeeeeeeee e e e eemne e e eemme e eeenns o wen | [1,2 s ..4.BFE ..|... .. 120,362 |...91.9112 |... ....114,889 ....12/06/2022 ...|....03/01/2026 ...
20402C-AA-3 ..... COMMUNITY PRESERVATION CORP ....evvveneevevnnnnneeecnnns oo ven e 1,2 s .. 1.DFE ..|... ..800,000 |...84.7860 |... .. ... 800,000 ...01/29/2020 ... |....02/01/2030 ...
205768-AS-3 ..... COMSTOCK RESOURCES INC .. 4.AFE ..|... .. 173,875 ]...90.2500 |... . 180,000 |.. ....162,450 ....12/20/2022 ...|....03/01/2029 ...
20679L-AB-7 ..... CONDUENT BUSINESS SERVICES LLC .. 4.AFE ..|... .. 81.7000 |... ...70,000 |.. ... 11/22/2022 ... |....11/01/2029 ...
209111-FS-7 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK .. 2.AFE ..|... ...95.6764 |... .2,000,000 |.. ...11/2772018 ...|....12/01/2028 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC .. .. 2.CFE ..|... ...79.7016 |... . 400,000 |.. ...07/21/2021 ...|....08/01/2031 ...
222070-AB-0 ..... COTY INC ..4.CFE ..|... ...96.0000 |... ....6,000 |.. ....12/19/2022 ...|....04/15/2026 ...
222070-AE-4 ..... COTY INC .. 3.CFE ..|... ...94.8272 |... ...90,000 |.. ....12/06/2022 ...|....04/15/2026 ...
224044-CH-8 .| COX COMMUNICATIONS INC .2.BFE .. ...96.2782 |. .2,000,000 ....07/24/2017 .. 08/15/2024
224044-CL-9 ..... [COX COMMUNICATIONS INC .. .2.BFE .. ...76.3017 |. . 600,000 ....09/10/2020 .. 10/01/2030
224044-CN-5 .| COX COMMUNICATIONS INC .2.BFE .. ...79.8979 |. . 400,000 ....05/18/2021 .. 06/15/2031
225313-AN-7 . CREDIT AGRICOLE SA .... .. 2.AFE .. ...81.8516 |. .1,000,000 ....01/13/2020 .. 01/14/2030 ...
22535/1-AG-2 ..... [CREDIT AGRICOLE SA (LONDON BRANCH) . .. 1.G FE .. ...91.2242 |. . 600,000 ...06/10/2020 .. 06/16/2026 ...
225460-AP-2 ..... CREDIT SUISSE AG (NEW YORK BRANCH) . .. 1.G FE ..|... ...93.2853 |... .3,000,000 |.. ...01/17/2018 ...|....09/09/2024 ...
226373-A0-1 ..... CRESTWOOD MIDSTREAM PARTNERS LP .. ..3.CFE ..|... ...93.0000 |... .70, ....12/06/2022 ...|....05/01/2027 ...
22822V-AN-1 ... CROWN CASTLE INC .. 2.BFE ..|... ...87.4063 |... 1,000,000 ....08/01/2019 ...|....11/15/2029 ...
23311V-AH-0 ..... DCP MIDSTREAM OPERATING LP .. 2.CFE ..|... ...96.3271 |... ...04/29/2022 ...|....05/15/2029 ...
23311V-AK-3 ..... DCP MIDSTREAM OPERATING LP .. 2.CFE ..|... ...82.5160 |... ....11/04/2021 ...|....02/15/2032 ...
23345M-AA-5 DT MIDSTREAM INC .. 3.AFE ..|... ...85.9110 |... . ....12/06/2022 ...|....06/15/2029 ...
233851-ED-2 . MERCEDES-BENZ FINANCE NORTH AMERICA LLC .1.GFE .. ...81.9116 |. .1,000,000 .1,000,769 |.. ....02/25/2021 .. 03/02/2031 ...
233853-AL-4 . DAIMLER TRUCK FINANCE NORTH AMERICA LLC . L2.AFE .. ...95.9976 |. . 750,000 .749,370 |.. ....08/31/2022 .. 04/07/2025
235825-AF-3 . DANA INC ..... . s .3.BFE .. ...92.7616 |. . 200,000 164,109 |.. ....01/31/2020 .. 11/15/2027
23636T-AD-2 ..... [DANONE SA . L2.AFE .. ...97.9120 |. .1,000,000 997,104 |.. ..3,383 |. ....11/14/2016 .. 11/02/2023
23918K-AT-5 ..... [DAVITA INC L4.AFE .. ...74.6350 |. ..345,000 .257,485 |.. L(61) | ....12/06/2022 .. 02/15/2031 ...
244199-BJ-3 ..... DEERE & €O ..vevereennreeemnnneeeeemnnneeeeemnnnaneeeenn fooe von | eeeeeee [1,2 s .. 1.F FE ..|... ...89.7999 |... . 600,000 |.. ....599,148 ...08/25/2020 ...|....04/15/2030 ...
251526-CK-3 ... DEUTSCHE BANK AG (NEW YORK BRANCH) .........eovvvvrensfors ] oeeennn|2,5 oo .. 2.AFE ..|... ...76.0623 |... . 600,000 |.. ... 600,000 A ....06/25/2021 ...|....05/28/2032 ...
25160P-AF-4 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .....ccevveeveeeenefors v ooiniin | e .. 1.G FE ..|... ...89.7173 |... . 600,000 |.. ...604,298 .. (1,29) ] ...06/25/2021 ...|....03/19/2026 ...
25243Y-BD-0 ... DIAGEO CAPITAL PLC .. 1.G FE ..|... ...82.3781 |... .. 400,000 |.. ... 180 |. ....04/27/2020 ...|....04/29/2030 ...
25389J-AU-0 ... DIGITAL REALTY TRUST LP eveeeeeeeeeieeeeeeeeeeeeeee foes e e 1,2 s .. 2.BFE ..|... ...89.5400 |... ....566 |. ...06/10/2019 ...|....07/01/2029 ...
25461L-AA-0 ..... DIRECTV FINANCING LLC ...oovvvvvenieiiiinininecceniees oo e e 1,2 s .. 3.BFE ..|... ...89.4660 |... ... 286 | ....12/06/2022 ...|....08/15/2027 ...
254687-DK-9 ..... WALT DISNEY CO e 1,2 i .. 2.AFE ..|... ...94.7263 |... . . ....1,998,368 ...03/20/2019 ...|....11/15/2026 ...
254687-FN-1 ..... WALT DISNEY CO ...... S (PSSR | IR .. 1.G FE ..|... ...96.9181 |... 387,672 |.... . 400,000 |.. ....399,898 ...03/19/2020 ... |....03/24/2025 ...
25470M-AG-4 ..... DISH NETWORK CORP 1,2 L4.AFE .. . 102.9900 |. ..180,233 |. . 175,000 175,093 |.. ...12/08/2022 .. 11/15/2027 ...
25470X-Al-5 ..... DISH DBS CORP ..... 1.. .|..4.CFE ..|... ...92.9234 |... 487,848 |.... ..525,000 |. ....487,848 ...12/06/2022 ...|....11/15/2024 ...
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25470X-BE-4 ..... DISH DBS CORP ...evvvvveeiiiiiniiie e LAAFE L 194,835 |...84.2335 [.....ccevnneenn 193,737 |oveiiininnnn 230,000 [.oeeeivnnnnnnns 193,737 [.oeennnns (2,019) [ooiiiiinnnnns 1728 I FORN (U (VI P 5.250 |...... 9.935 | D covvinn feeiiiiiiiienns 1,006 |oovveeeeninnnns 5,906 |....12/06/2022 ...|....12/01/2026 ...
256677-AG-0 ..... DOLLAR GENERAL CORP ... .. 2.BFE ..|... .. 399,732 ]...90.0815 |... . 400,000 |.. 00e899,797 e e 24 0 [0 3.500 |...... 3.508 [AO ...... ...04/01/2020 ... |....04/03/2030 ...
256677-Ad-4 ..... DOLLAR GENERAL CORP ... .. 2.BFE ..|... .. 499,535 |...98.6500 |... 500,000 499,599 |0 [ B4 0 0 4.250 |...... 4.209|NS ...... ....09/06/2022 ...|....09/20/2024 ...
256677-AK-1 ... DOLLAR GENERAL CORP .. 2.BFE ..|... ..899,127 |...98.2237 |... 899,197 e e 70 0 0 4.625 |...... 4.645 [MN ...... ....09/06/2022 ...|....11/01/2027 ...
25830J-AA-9 ..... DORNOCH DEBT MERGER SUB INC .... ..5.B FE ..|... ... 40,218 |...70.1556 |...........eeee... 42,008 [ooeniiiiinnnntn.80,000 |ooiiiiiiinnnnnnnni 40,367 founnnniiiinnnnl0 [ 149 o0 [0 6.625 ....11/30/2022 ...|....10/15/2029 ...
260543-DC-4 ..... DOW CHEMICAL CO .. 2.AFE ..|... .. 991,760 |...80.6620 |... 993,524 [.oeeeeiiiieeeed0 e 746 [0 0 [ 2.100 ...08/17/2020 ...|....11/15/2030 ...
26078J-AD-2 ..... DUPONT DE NEMOURS INC ... .. 2.AFE ..|... 2,104,980 |...98.7904 |... +...2,066,972 |..ooeeiiinnnnn0 i (10,396) [oveeececeennnnl0 o0 e 4.725 ....02/11/2019 ...|....11/15/2028 ...
263534-CP-2 ...... E | DU PONT DE NEMOURS AND CO . .. 1.G FE ..|... ...83.4547 |... 802,510 |eeeeeiieeeenn0 et (816) o0 [0 2.300 ....08/25/2021 ...|....07/15/2030 ...
26441C-AL-9 . DUKE ENERGY CORP ............ .2.BFE .. ...98.9568 |. .999,820 |.. .3.950 |.. ...10/09/2013 .. 10/15/2023
264420-8B-9 . DUKE ENERGY CAROLINAS LLC ... 1FFE .. ...83.7754 |. ..99,904 |.. .2.550 |.. ....08/29/2021 .. 04/15/2031
26443C-AK-9 ..... [DUKE UNIVERSITY HEALTH SYSTEM INC .1.DFE .. ...81.3749 |. . 600,000 600,000 |.. ......2.652 .. ....01/08/2020 .. 06/01/2031 ...
26444H-AJ-0 ... DUKE ENERGY FLORIDA LLC .. 1.F FE ..|... . ...79.8331 |... . 600,000 |.. B72,978 0 08,272 0 [0 1.750 ...03/30/2021 ...|....06/15/2030 ...
267475-AD-3 ..... DYCOM INDUSTRIES INC . .. 3.CFE ..|... .. 105,000 |...87.03%4 |... . 105,000 |oeeeeeeninennnnnn 91,391 o (13,609) [0 [0 [0 e 4.500 ....03/30/2021 ...|....04/15/2029 ...
26884L-AM-1 ... EQT CORP .. 2.CFE ..|... ... 85,115]...91.8956 |... +..89,000 |eeerruieeeeennnn85,715 |0 o600 [0 0 e 3.125 ....04/28/2022 ...|....05/15/2026 ...
26884T-AL-6 ..... ERAC USA FINANCE LLC .. 2.AFE ..|... 3,066,960 |...96.6682 |... .3,000,000 |..evenienenn 3,014,045 [0 e (8,207) [0 il s 3.850 ...10/15/2015 ...|....11/15/2024 ...
268858-AB-6 ..... EQM MIDSTREAM PARTNERS LP . ..3.CFE ..|... ... 77,513 ]...88.9398 |......eeveeeennn 75,599 [oneniiiiinnnnnnn85,000 |oeeeenniieeeennn 75,599 [oneeee e (2,007) [ 183 |0 o0 e 4.125 ... 11/18/2022 ...|....12/01/2026 ...
268858-AK-6 ..... EQM MIDSTREAM PARTNERS LP . .. 3.CFE ..|... .. 155,389 ]...83.9919 |................. 151,185 |................ 180,000 |.................151,185 |occoeeeee (4,612) [oorivnnnnnnn 409 el [0 e 4.500 ....12/06/2022 ...|....01/15/2029 ...
277432-AR-1 ... EASTMAN CHEMICAL CO .. 2.BFE ..|... ...97.0958 |... 402,030,666 |......ccevnneeni foeeeennnn (15,011) el o0 e 3.800 ...08/10/2016 ...|....08/15/2025 ...
278265-AE-3 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...93.28%8 |... 02,507,283 [0 e (1,696) [0 o0 e 3.500 ....06/07/2017 ...|....04/06/2027 ...
278642-AU-7 ..... EBAY INC ..... L2.AFE .. ...94.4627 |. .1,014,654 |.. .3.600 |.. ....07/22/2019 .. 06/05/2027
278642-Al-3 ..... EBAY INC .. L2.AFE .. ...85.2386 |. 01,082,722 |.. .2.700 |.. ....07/08/2021 .. 03/11/2030
278642-AY-9 ..... EBAY INC ..... L2.AFE .. ...82.2373 |. .399,850 |.. .2.600 |.. ...05/03/2021 .. 05/10/2031
280350-AA-0 ..... EDGEWELL PERSONAL CARE CO . .3.CFE .. ...93.5230 |. 102,875 |.. .5.500 |.. ...12/06/2022 .. 06/01/2028 ...
28414H-AG-8 ..... ELANCO ANIMAL HEALTH INC .. .3.CFE .. ...95.1510 |. . 74,331 |.. ......6.400 |.. ... 11/22/2022 .. 08/28/2028 ...
28470R-AH-5 ... CAESARS ENTERTAINVENT INC . ..4.BFE ..|.. L..97.2608 |......oiieeennnnn 82,672 |oniiiiiinnnnn.85,000 [oiiiiiiiinnnnnnnn 82,672 | (439) [ 96 [0 [0 6.250 ....12/06/2022 ...|....07/01/2025 ...
285512-AE-9 ..... ELECTRONIC ARTS INC ... .. 2.AFE ..|... ... 78.8437 | 942,182 et 1,195,000 |eeeennn 1,147,979 |0 e 5,165 [0 0 e 1.850 ...03/18/2021 ...|....02/15/2031 ...
28618M-AA-4 ... ELEMENT SOLUTIONS INC .. 4.AFE ..|... ...85.0000 |... . reveeeneeeeennnn 10,000 [oanniiinnnnnn 59,500 i (182) [ 193 L0 [0 3.875 ....11/14/2022 ...|....09/01/2028 ...
29103D-AJ-5 ... EMERA US FINANCE LP ... .. 2.CFE ..|... ...93.7926 |... ,875,853 |..............2,000,000 |.............. 2,022,434 |....oooiiiiiiii0 Joenneeee (6,569) [0 0 s 3.550 ....01/17/2017 ...|....06/15/2026 ...
202480-AH-3 ... ENERGY TRANSFER LP .... .. 2.CFE ..|... ...97.4270 |... 974,270 |.... . e 795,524 [0 101,845 |0 [0 3.900 ....12/29/2015 ...|....05/15/2024 ...
29250N-AH-8 ... ENBRIDGE INC .. 2.AFE ..|... L97.2211 ... . 1,944,422 ... .2,000,000 |-eeeunieeeenn. 1,989,936 [oooeeeeneieeeen0 v 6,649 [0 |0 e 3.500 ...10/19/2018 ...|....06/10/2024 ...
29254B-AA-5 ..... [ENCINO ACQUISITION PARTNERS HOLDINGS LLC .4BFE .. ...90.7697 |. ...12,616 |. ...80,000 .8.500 |.. ... 11/16/2022 .. 05/01/2028 ...
29261A-AA-8 ..... ENCOMPASS HEALTH CORP L4.AFE .. ...90.8400 |. 177,138 . ..195,000 .4.500 |.. ...12/06/2022 .. 02/01/2028
29261A-AB-6 ..... ENCOMPASS HEALTH CORP L4.AFE .. ...87.8142 |. 3 N 4.750 |.. ....12/06/2022 .. 02/01/2030
29272-AD-1 . ENERGIZER HOLDINGS INC .4BFE .. ...84.6080 |. (1,637) |. .4.375 |.. ...12/06/2022 .. 03/31/2029
29278N-AM-5 ..... [ENERGY TRANSFER LP .... .2.CFE .. . 100.2724 |. RN .. ....03/25/2019 .. 01/15/2024 ...
29336T-AA-8 ..... ENLINK MIDSTREAM LLC . .. 3.AFE ..|... L..92.5281 |eeeiiiiieeeeent 55,517 |22 60,000 |oieeieiiieee et 85,517 | (1,843) [ 87 0 [0 e 5.375 . 11/22/2022 ... |....06/01/2029 ...
20336U-AF-4 ... ENLINK MIDSTREAM PARTNERS LP .. .. 3.AFE ..|... ...94.0028 |... . R R N N | I IR 4.850 ....11/30/2022 ...|....07/15/2026 ...
29355X-AG-2 ... ENPRO INDUSTRIES INC ..4.BFE ..|... ...97.0000 |... (314 [ 40 [0 0 [ 5.750 ....11/18/2022 ...|....10/15/2026 ...
29362U-AC-8 ..... ENTEGRIS INC ... .. 3.BFE ..|... ...88.4234 |... (I C<I0D ) PO | N N | ) FOUURt | B NN 4.375 ....04/24/2020 ...|....04/15/2028 ...
29362U-AD-6 ..... ENTEGRIS INC ... ..3.BFE ..|... ...81.4250 |......oiiiieennn 36,641 |t 45,000 |oiiiiiniieeeennn 36,641 | (8,359) [0 0 0 e 3.625 ....04/16/2021 ...|....05/01/2029 ...
29364G-AJ-2 ... ENTERGY CORP .. 2.BFE ..|... ...92.9498 |.................929,498 |..............1,000,000 |......ooeeeennnn999,118 |oeniiiiiiinnnl0 i 228 o0 [0 2.950 ...08/16/2016 ...|....09/01/2026 ...
29365B-AA-1 ..... ENTEGRIS ESCROW CORP . .. 2.CFE ..|... ...91.1937 |... . . reeerneeeeeeen 58,841 |0 88 [0 0 e 4.750 ....11/22/2022 ...|....04/15/2029 ...
20444U-BR-6 ..... EQUINIX INC ..eviiiiiiiinns .. 2.BFE ..|... ...84.6354 |... 507,812 |.... . 600,000 |.. 597,480 o0 439 0 0 2.000 ....06/03/2021 ...|....05/15/2028 ...
29670G-AD-4 ..... [ESSENTIAL UTILITIES INC .2.BFE .. ...84.1554 |. ..504,933 |. . 600,000 619,025 |.. (2,471) | ......2.704 |.. ....06/11/2021 .. 04/15/2030 ...
29670G-AF-9 ..... ESSENTIAL UTILITIES INC ... ..2.BFE ..|.. .. 1,147,080 )...79.7092 |... 916,656 |.... .1,150,000 |. ... 1,147,534 n 200 [0 0 2.400 ...05/10/2021 ...|....05/01/2031 ...
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20717P-AR-8 ..... ESSEX PORTFOLIO LP weveeiiiiiiiieicciiiie e L 2AFE L 1,988,460 |...93.5668 |[.............. 1,871,336 [ooeeeieennnn 2,000,000 |.eeevunninnns 1,994,575 [oooviiiiininnn0 v 1,135 [0 oeiiiel0 0000030625 | 3.693 ....04/03/2017 ...|....05/01/2027 ...
20717P-AT-4 ..... ESSEX PORTFOLIO LP ... .. 2.AFE ..|... ..991,880 |...91.3491 |... .1,000,000 |.. 994,688 |oeeeiiiieeennnn0 e 744 0 [0 ]124.000 .. 4.098 ....02/04/2019 ...|....03/01/2029 ...
20717P-AU-1 ... ESSEX PORTFOLIO LP ... .. 2.AFE ..|... .. 493,160 |...84.8046 |... ... 500,000 |.. 495,144 0 807 0 040003000 3.155 ...07/29/2019 ...|....01/15/2030 ...
30212P-BH-7 ..... EXPEDIA GROUP INC .. 2.CFE ..|... .. 198,162 |...80.7333 |... ... 200,000 |.. 198,464 |oeeeniieeen0 e 162 |0 [0 ]l 2,950 . 3.057 ....02/16/2021 ...|....03/15/2031 ...
30217A-AC-7 ..... EXPERIAN FINANCE PLC ....oevvvvveniiiiiinieincvenneens foee e [ Conn | 1,2 s .. 2.AFE ..|... .. 989,700 |...82.9406 |... .1,000,000 |.. 992,454 o0 [ 934 0 [0 002,750 2.867 ....12/03/2019 ...}|....03/08/2030 ...
30219G-AK-4 ..... EVERNORTH HEALTH INC ...eeeeeeeeee e eeeeeeee foes e e 1,2 s .. 1.G FE ..|... .. 992,720 |...97.5904 |... ,000,000 .. 998,784 |0 o801 0 [0 000030500 3.587 ...06/02/2014 ...|....06/15/2024 ...
30225V-AF-4 ..... EXTRA SPACE STORAGE LP .....cevvvenvviiininniivvinnnes oo e e 1,2 s .. 2.BFE ..|... .. 509,004 |...78.4862 |... ... 600,000 |.. 899,232 |0 [ 81 0 [0 ]l 2.550 2.567 ....06/05/2021 ...|....06/01/2031 ...
302491-AS-4 ... FMC CORP .. e e e eee e e eeem e eeen foes ven [ [1,2 s .. 2.BFE ..|... ,497,600 |...98.6265 |... .1,500,000 |.. ,499,686 |....noeeeeeennnn o 278 |0 [0 ]l 40100 . 4.120 ....11/12/2013 ...|....02/01/2024 ...
302491-AT-2 . FMC CORP .2.CFE .. ...93.0094 |. ..315,000 314,829 |.. .3.215 ....09/17/2019 .. 10/01/2026
302491-AU-9 ..... [FMC CORP .. .2.CFE .. ...88.4450 |. . 600,000 600,000 |.. .3.450 ...09/17/2019 .. 10/01/2029
30251G-BC-0 ..... FMG RESOURCES (AUGUST 2006) PTY LTD L3.AFE .. ...83.1683 |. ....5,000 .. 4,158 .. ......6.807 ....12/06/2022 .. 04/01/2031 ...
31428X-BV-7 ..... FEDEX CORP .. 2.BFE ..|... ...88.4541 |... .1,000,000 |.. 997,707 eveeiiiieeenn0 o808 0 0 000232100 3.139 ...07/22/2019 ...|....08/05/2029 ...
31428X-CD-6 ..... FEDEX CORP .. 2.BFE ..|... ...81.1315 |... .1,000,000 |.. 997,210 v [ 207 0 [0 ]002.400 2.437 ...04/20/2021 ...|....05/15/2031 ...
31429K-AG-8 ..... FEDERATION OF CAISSES DESJARDINS DU QUEB .. .. 1.EFE ..|... ...97.6415 |... ... 750,000 |.. 749,334 |0 e 84 0 [0 ]l 4400 4.436 ....08/16/2022 ...|....08/23/2025 ...
31429K-AH-6 ..... FEDERATION OF CAISSES DESJARDINS DU QUEB .. .- LEFE ... ...96.2113 |... . 750,000 |.. 749,909 |0 [ B 0 [0 ]l 40550 L 4.553 ....08/16/2022 ...|....08/23/2027 ...
315620-AF-4 ..... STELLANTIS NV |--2.BFE ... . ...99.8700 |... ..250,000 |.. 100:250,000 |-eveeniieeeennnn0 o0 0 [0 50250 5.248 ...07/29/2015 ...|....04/15/2023 ...
31620M-BS-4 ..... FIDELITY NATIONAL INFORMATION SERVICES I . .. 2.BFE ..|... .. 198,846 |...83.1672 |... . 200,000 |.. 199,135 |0 [ 199 0 [0 ]l 10650 1.738 ....02/23/2021 ...|....03/01/2028 ...
316773-DA-5 ..... FIFTH THIRD BANCORP .. 2.AFE ..|... .. 399,212 |...89.9108 |... . 400,000 |.. ...399,495 |0 o109 0 0 ]l 22550 . 2.581 ...04/30/2020 ...|....05/05/2027 ...
316773-DE-7 ..... FIFTH THIRD BANCORP .. 2.AFE ..|... .. 185,000 |...94.9503 |... ... 185,000 |.. 185,000 |ovvvenvvivennnn0 fooviiiiiiiii 0 0 [0l 40085 L 4.057 ....04/20/2022 ...|....04/25/2028 ...
316770-BM-0 ..... FIFTH THIRD BANK NA (OHI0) . 1.GFE .. 3,502,500 |...98.2907 |. .3,500,000 .3,501,133 |.. .3.937 ...11/26/2018 .. 07/28/2025
337120-AA-7 ..... FIRST STUDENT BIDCO INC .3.CFE .. . 58,128 |...82.7127 |. 70,000 ..57,899 |.. . 7.246 ... 11/22/2022 .. 07/31/2029
337738-AU-2 . FISERV INC ..coeeeeeienees .2.BFE .. 2,146,378 |...90.2250 |. .2,150,000 .2,147,518 |.. .3.520 ....06/11/2019 .. 07/01/2029
33829T-AA-4 . FIVE CORNERS FUNDING TRUST .1.GFE .. 1,054,860 |...99.1334 |. .1,000,000 ,005,862 |.. (6,515) |. .3.721 ....06/09/2014 .. 11/15/2023 ...
33938E-AU-1 FLEXLTD s .2.CFE .. 752,788 |...98.2850 |. . 750,000 .755,376 |.. (1,083) | ... 4.393 ...06/31/2022 .. 06/15/2025 ...
33930H-AA-T ... FLEX INTERMEDIATE HOLDCO LLC .. .. 2.CFE ..|... .. 466,636 |...78.2923 |... . 600,000 |.. 468,947 0 [ 4,513 |......... 135,566 [.................0 ]......3.363 |...... 6.264 ....06/24/2021 ...|....06/30/2031 ...
340711-AY-6 ..... FLORIDA GAS TRANSMISSION COMPANY LLC . .. 2.BFE ..|... .. 714,880 |...80.8953 |... ... 710,000 |.. ....113,730 e (466) [0 0 [ 2.550 o 2.470 ....06/10/2020 ...|....07/01/2030 ...
343498-AB-7 ..... FLOWERS FOODS INC .. 2.BFE ..|... .. 994,730 |...93.7236 |... .1,000,000 |.. 997,831 |0 [ 832 0 014000030500 3.562 ....09/23/2016 ...|....10/01/2026 ...
343498-AC-5 ... FLOWERS FOODS INC .. 2.BFE ..|... ...80.7557 |... .1,000,000 |.. 10993,922 |0 o858 |0 [0 ]102.400 . 2.482 ...03/04/2021 ...|....03/15/2031 ...
345397-85-1 ... FORD MOTOR CREDIT COMPANY LLC . .. 3.AFE ..|... ...82.5919 |... ..455,000 |.. 872,975 0 [ 2,150 |0 00 ]400022.900 7.164 ....11/01/2022 ...|....02/16/2028 ...
345397-7J-5 FORD MOTOR CREDIT COMPANY LLC . .. 3.AFE ..|... ...95.3036 |... 476,518 |.... ... 500,000 |.. 475,303 |eeveeeeeeennnn0 o 1,883 |0 0 | 4687 | 6.925 ...11/01/2022 ...|....06/09/2025 ...
349553-AM-9 ..... [FORTIS INC ... .2.CFE .. ...92.8742 |. ..2,786,227 |. .3,000,000 .2,974,007 |.. .3.302 ....07/07/2017 .. 10/04/2026 ...
34959E-AB-5 . FORTINET INC ... L2.AFE .. ... 77.2269 |. ..772,269 |. .1,000,000 .1,006,552 |.. .2.109 ....07/22/2021 .. 03/15/2031
354613-AL-5 . FRANKLIN RESOURCES INC 1FFE .. ...77.3115 |. .. 773,115 | .1,000,000 .980,438 |.. .1.870 ....08/06/2021 .. 10/30/2030
35671D-CD-5 . FREEPORT-MCMORAN INC . .2.CFE .. ...96.4800 |. ..385,920 |. . 400,000 .396,089 |.. .5.421 ...08/06/2019 .. 09/01/2029
35671D-CE-3 ..... [FREEPORT-MCMORAN INC . .2.CFE .. ...92.4081 ..184,816 |. . 200,000 .200,141 |.. ......4.110 ....02/20/2020 .. 03/01/2028 ...
35671D-CF-0 ..... FREEPORT-MCMORAN INC ... .. 2.CFE ..|... ...90.7531 . 200,000 |.. +2200,000 |-eveeiieeeennn0 o0 0 [0 ]l 40250 4.249 ....02/20/2020 ...|....03/01/2030 ...
35805B-AA-6 ..... FRESENIUS MEDICAL CARE US FINANCE I11 IN .... .. 2.CFE ..|... ...84.8861 |... .2,200,000 |.. 279147 o0 e 2,789 [0 00000030750 ). 3.918 ....07/17/2019 ...|....06/15/2029 ...
358058-AB-4 ..... FRESENIUS MEDICAL CARE US FINANCE I11 IN .... .. 2.CFE ..|... ...73.5057 |... 1,000,000 |-eevenneeeeennnnn996,437 [0 0392 [0 02375 | 2.424 ...02/11/2021 ...|....02/16/2031 ...
35906A-BE-7 ..... FRONTIER COMMUNICATIONS HOLDINGS LLC .... ..4.BFE ..|.. ...92.8570 |... ...70,000 |oeevvriniinennnnn85,000 foonniiens (1,359) |oviiiiiiii s 67 o0 0 0000.5.875 | 7477 ....12/06/2022 ...|....10/15/2027 ...
35906A-BF-4 ..... FRONTIER COMMUNICATIONS HOLDINGS LLC .... ..4.BFE ..|... ...86.8320 |... ..155,000 |oeeevnnnneeeenn. 134,590 |ooennen. (4,524) | 214 o0 0002205000 |- 7.358 ....12/19/2022 ...|....05/01/2028 ...
361448-AY-9 ..... GATX CORP .... .. 2.BFE ..|... . ...92.6072 |... .1,000,000 |.. . O 895 L0 0000003250 | 3.330 ....09/08/2016 ...|....09/15/2026 ...
361448-BG-7 ..... GATX CORP ... .. 2.BFE ..|... .. 983,452 |...74.2432 |... 742,432 |.... .1,000,000 |.. ....986,203 0 e 1,480 [0 e l0 el 12900 |- 2.079 ...02/16/2021 ...|....06/01/2031 ...
36166T-AB-6 ..... [c{0] I N ..4.CFE ..|.. .. 110,351 |...84.0080 |... 109,210 |.... . 130,000 |.. ....109,210 (1,436) [orvvvvnnnnnnnn 296 |0 [0 40750 e, 8.015 ....11/18/2022 ...|....10/15/2028 ...
361680-AL-8 ..... GFL ENVIRONVENTAL INC .4.CFE .. ...85.5000 |. ..235,125 |. ..275,000 .235,125 |.. . (33,849) |. ......4.074 ...12/06/2022 .. 08/01/2028 ...
364760-AP-3 ..... GAP INC ... ..3.CFE ..|... ...70.5400 |... ...59,959 |.... ..85,000 |.iiveiiniiiiiinnns 56,054 ...1,068 [..............486 |..........28,534 [.................0 |......3.625 |...... 9.468 ...12/06/2022 ...|....10/01/2029 ...
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36485M-AK-5 ..... GARDA WORLD SECURITY CORP ....eevvnniiviinnnniiiiinnnnns LABFE Ll 58,241 (...88.2980 |.................. 57,394 |oiiiiiiiiinnnn 85,000 [oiiiininnnn 57,394 | (1,014) o167 0 0]l 40625 T532[FA s | LI K 0 [....11/16/2022 ...|....02/15/2027 ...
366651-AG-2 ..... GARTNER INC .. 3.AFE ..|... L..87.8720 |..eeevnnneeeenn 118,627 e 135,000 [oeeeneeees 118,627 e (11,286) [ (9) |0 e l0 000030625 . 4.276 ....12/08/2022 ...|....06/15/2029 ...
37045X-BK-1 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.CFE ..|... ...99.5040 |... e 2,419,220 [0 e 65,454 |0 000000080700 - 6.665 ....05/06/2016 ...|....05/09/2023 ...
37045X-CV-6 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... . ...94.7585 |... . 600,000 |eeerruneeeenn..549,287 foiiiiiiininn0 e 11,625 [0 k000022 2.900 |- 5.370 ...01/06/2020 ...|....02/26/2025 ...
37045X-DII-3 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... .. 499,440 |...97.0338 |... . 500,000 |oeeevennnineenn.499,468 o0 fiiiiiin 28 o0 0 000005.000 . 5.028 ....06/06/2022 ...|....04/09/2027 ...
37185L-AM-4 ..... GENESIS ENERGY LP .. ..4.BFE ..|... ...94.2720 |... ... 105,000 |.eeunniieennnn... 98,986 [.ooeeenn (5,774) |oeeeiiieee e (28) [0 el l0 J.....8.000 ... 8.065 ....12/06/2022 ...|....01/15/2027 ...
372460-AA-3 ..... GENUINE PARTS CO ... .. 2.BFE ..|... ... 77.2406 |... .1,600,000 |.. e 1,820 [0 0 L1875 2.011 ....11/16/2020 ...|....11/01/2030 ...
375558-Bl-4 ..... GILEAD SCIENCES INC .. 2.AFE ..|... ...93.1658 |... .1,000,000 |.. O e 28 o0 010002950 |- 2.953 ....09/15/2016 ...|....03/01/2027 ...
377372-AN-T7 ..... GLAXOSMITHKLINE CAPITAL INC . 1FFE .. ...96.1548 |. .. 2,403,869 |. .2,500,000 .0 (4,192) |. .3.666 ....08/28/2018 .. 05/15/2028
378272-AF-5 ..... GLENCORE FUNDING LLC . L2.AFE .. ...99.4800 |. .. 2,984,399 |. .3,000,000 .0 .. (11,570) |. L3722 ....03/09/2017 .. 05/30/2023
378272-AN-8 ..... GLENCORE FUNDING LLC . L2.AFE .. ...94.5106 |. ..448,926 |. ..475,000 .0 ......4.039 ...01/23/2018 .. 03/27/2027 ...
378272-BD-9 ..... GLENCORE FUNDING LLC ... .. 2.AFE ..|... ...88.4700 |... . 400,000 |.. ....399,717 O e 82 o0 [0 el 10625 | 1.647 ....04/21/2021 ... |....04/27/2026 ...
37940X-AB-8 ..... GLOBAL PAYMENTS INC .. .. 2.CFE ..|... ...85.1789 |... .1,000,000 |.. ....997,828 O 290 [0 [0 000223.200 |- 3.237 ...08/07/2019 ...|....08/15/2029 ...
37940X-AP-7 ..... GLOBAL PAYMENTS INC .. .. 2.CFE ..|... ...97.1769 |... ..450,000 |.. ...449,672 O e 19 0 [0 40950 |- 4.968 ....08/08/2022 ...|....08/15/2027 ...
37960X-AA-5 ..... GLOBAL INFRASTRUCTURE SOLUTIONS INC .. |- 4AFE L ...78.1323 |... ... 100,000 |.. I RN 1 T N | N RPN | B RPN ;< T FN 10.740 ....11/18/2022 ...|....06/01/2029 ...
38141G-RD-8 ..... GOLDMAN SACHS GROUP INC L] 2.AFE L. ...99.9160 |... .2,000,000 |.. 0 e (1,059) [0 o0 00030625 | 3.571 ...07/21/2014 ...|....01/22/2023 ...
38141G-XE-9 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... ...98.2993 |... ..250,000 |.. ....249,928 O i 81 0 00000030625 |l 3.651 ....02/13/2019 ...|....02/20/2024 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... s ...83.6927 |... 418,464 |.... . 500,000 |.. ....501,069 O e (140) [eeeeenl0 e l0 el0.2.600 |- 2.566 ...02/05/2020 ...|....02/07/2030 ...
38141G-XR-0 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... 1,001,872 |...76.2901 |... 762,901 |.... .1,000,000 |.. ,000,940 O e (488) [0 0000l 12992 | 1.971 ...01720/2021 ...|....01/27/2032 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC . 1FFE .. 500,000 |...86.3749 |. . 500,000 500,000 |.. .0 .1.542 ....06/07/2021 .. 09/10/2027
38141G-YJ-7 ..... GOLDMAN SACHS GROUP INC . 1FFE .. 400,000 |...77.8538 |. . 400,000 400,000 |.. 0 .2.383 ....07/14/2021 .. 07/21/2032
382550-BJ-9 . GOODYEAR TIRE & RUBBER CO . .3.CFE .. 115,000 |...82.5814 |. . 115,000 ..94,969 |.. .(20,081) |. .5.249 ....08/31/2021 .. 04/30/2031
382550-BN-0 ..... [GOODYEAR TIRE & RUBBER CO . .3.CFE .. 101,805 |...83.4150 |. . 110,000 ..91,756 |.. .(10,174) |. .6.357 ... 11/14/2022 .. 07/15/2029 ...
389284-AA-8 ..... [GRAY TELEVISION INC .. .4BFE .. 149,790 |...88.6790 |. . 170,000 150,147 |.. .....10.364 ....12/06/2022 .. 05/15/2027 ...
38937L-AC-5 ..... GRAY OAK PIPELINE LLC ... .. 2.CFE ..|... .. 199,712 ]...90.7632 |... . 200,000 |.. ...199,839 |0 [ 85 0 [0 )00 2,600 2.630 ....09/11/2020 ...|....10/15/2025 ...
391380-AA-3 ..... GREAT-WEST LIFECO FINANCE 2018 LP .. .. 1.F FE ..|... ,993,480 |...93.8869 |... ,1996,223 |.oeevvnieeeeeenn0 [l 617 o0 0 [ 4047 L 4.086 ...05/15/2018 ...|....05/17/2028 ...
398433-AP-7 ... GRIFFON CORP ..4.CFE ..|.. ... 83,134 1...91.5000 |........ooeeeeeen 82,350 [oenniiiiinnnnnnnn90,000 Joiiiiniinnnnnnnnnn 82,350 [neneeiennnn (919) o 185 o0 o0 00005.750 | 7.523 ....12/06/2022 ...|....03/01/2028 ...
39843U-AA-0 ..... GRIFOLS ESCROW ISSUER SA ..4.CFE ..|... .. 167,554 |...86.3470 |..........eeee... 172,694 |....oeeeennnt 200,000 |oeeeenenneeeenn 167,968 [oeeneeeenniennl0 e 414 |0 0 40750 | 8.289 ....11/23/2022 ...|....10/15/2028 ...
402635-A0-9 ..... GULFPORT ENERGY OPERATING CORP ... .. 4.AFE ..|... .. 109,722 ]...97.5000 |................. 107,250 [................ 110,000 |.................907,250 |..ooeeeenn (2,485) |oeveveennneene 18 Joiiniiiinnnl0 o0 00228000 ... 8.087 L A1717/2022 .. ....05/17/2026 ...
402635-AR-7 ..... GULFPORT ENERGY OPERATING CORP ..4.CFE ..|... ...97.5000 |... 10,000 Joeeeviiiieeeeeneen 9,750 [ (202) e o0 k0 ).....8.000 ... 8.168 ....11/17/2022 ...|....05/17/2026 ...
404119-BN-8 ..... HCA INC ... .2.CFE .. ...99.4585 |. ..298,375 |. . 300,000 s .4.99 ....03/03/2014 .. 03/15/2024 ...
404119-BT-5 ..... HCA INC . .2.CFE .. ...98.8348 |. .. 395,339 |. . 400,000 400,000 .5.249 ...11/10/2016 .. 06/15/2026
404121-Ad-4 ..... HCA INC ... .2.CFE .. ...99.5614 |. ..383,311 | ..385,000 383,112 .5.726 ... 11/20/2022 .. 09/01/2028
404280-BB-4 ..... HSBC HOLDINGS PLC .. 1.G FE .. ...95.3526 |. ..1,907,051 |. .2,000,000 1,999,402 .3.909 ....03/15/2018 .. 05/25/2026
404280-CT-4 ..... [HSBC HOLDINGS PLC .1.GFE .. ...77.4013 |. ..309,605 |. . 400,000 .399,777 |.. ......2.784 ....06/18/2021 .. 05/24/2032 ...
404280-CV-9 ..... HSBC HOLDINGS PLC .. |- 1.GFE ... 1,001,290 |...81.1830 |... .1,000,000 |.. 100:999,690 |eveeiiieeennnn0 oo (1,170) o0 [0 ]l 2,206 2.186 ...08/10/2021 ...|....08/17/2029 ...
40434L-Ad-4 ..... .. 2.BFE ..|... .. 996,110 |...78.1656 |... .1,000,000 |.. 22996,658 |ooeeiiiiiinnn0 [ 361 0 [0 )0 2,650 . 2.694 ...06/08/2021 ...|....06/17/2031 ...
40434L-AK-1 ..... .. 2.BFE ..|... .. 199,534 |...91.4787 |... ... 200,000 |.. 199,561 |0 e 27 0 0 ].1240000 .. 4.040 ...08/29/2022 ... |....04/15/2029 ...
40434L-AN-T7 ... .. 2.BFE ..|... ...97.1817 |... . 750,000 |.. 748,934 |oovveniiniinnnnn0 [ 127 0 [0 4750 4.782 ....06/06/2022 ...|....01/15/2028 ...
422250-AL-8 ... HEALTHCARE REALTY HOLDINGS LP .... .. 2.BFE ..|... ...78.2612 |... . 986,000 |.. ,016,203 e (4,001) |oeeiiiiieeeenn0 [0 ]ll22.400 . 1.927 ....12/11/2020 ...|....03/15/2030 ...
422250-AM-6 ... HEALTHCARE REALTY HOLDINGS LP . .. 2.BFE ..|... .. 990,534 |...73.3405 |... .1,000,000 |.. ....992,286 862 [0 012,050 . 2.153 ...01/12/2021 ...|....03/15/2031 ...
42704L-AA-2 ..... HERC HOLDINGS INC .. 4.AFE ..|... .. 103,187 |...93.2750 |... 102,608 |.... ... 110,000 |.. ...102,603 L1839 o0 k0 )nl25.500 - 7.086 ....12/06/2022 ...|....07/15/2027 ...
428040-DA-4 ..... HERTZ CORP ... .. 5.AFE ..|... . 38,783 |...83.7500 |... ... 37,688 |.... ...45,000 |.. 161 [0 0 [ 40625 8.762 ....11/16/2022 ...|....12/01/2026 ...
428040-DB-2 . HERTZ CORP ... .5.AFE .. . 98,437 |...75.8600 |. 94,825 |. ..125,000 .285 | ......9.172 ....12/06/2022 .. 12/01/2029 ...
428104-AA-1 ..... HESS MIDSTREAM OPERATIONS LP .. .. 3.AFE ... .. 139,345 |...92.5011 138,752 |.... . 150,000 |. ... 138,640 L1480 0000050125 ) 6.678 ...12/08/2022 ...|....06/15/2028 ...
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428240-8G-3 ... HEWLETT PACKARD ENTERPRISE CO ......eeevvvvnnniiniinnnnn s L 2BFE | 499,780 |...99.4025 |..........oennnn. 497,012 |ovveeieieiinnnn 500,000 |.eevevrnnniennns 499,949 |....oovviniinnns (U R [CIC T (U (VI P 4.450 |...... 4464 [AO ..ot eviininieines 5,501 |oveeniiiinns 22,250 |....04/06/2020 ...|....10/02/2023 ...
431318-AS-3 ..... HILCORP ENERGY | LP ..3.CFE ..|... ..62,242 |...90.5000 |........0eoeeeen. 58,825 |oeiiiiniieeennnn 65,000 foieiiinnnnn. 58,825 i (3,454) [ BT 0 [0 6.250 |...... 7.139 ....12/21/2022 ...|....11/01/2028 ...
432833-AH-4 ... HILTON DOMESTIC OPERATING COMPANY INC .. 3.BFE ..|... . 96,210 [...97.0000 |........00eeeeen 97,000 |ooeeeennnnennn. 100,000 [nnnininnnnnnnn 96,304 |oceniiniiiiinnnl0 i 94 0 [0 5.750 |...... 6.583 ....11/02/2022 ...|....05/01/2028 ...
432833-AJ-0 ..... HILTON DOMESTIC OPERATING COMPANY INC ... ..3.BFE ..|... . 43,476 |...86.5000 |........eeoeeeeennd3,250 |oeeeinniieinnnnnn50,000 [oniiiiniine i 43,250 |eciniiee e (294) [ 69 0 [0 | 3.750 |...... 6.250 ....12/06/2022 ...|....05/01/2029 ...
435765-AH-5 ... HOLLY ENERGY PARTNERS LP .. 3.AFE ..|... ...91.0506 |... . 80,000 [ 54,630 i (890) [ 83 0 [0 5.000 |...... 6.759 ....11/18/2022 ...|....02/01/2028 ...
436440-AP-6 ..... HOLOGIC INC ..3.BFE ..|... ...85.86% |... 193,207 |.... .. . ....193,207 |.oee..n . (27,386) [oeeeeeeenn 546 o0 [0 3.250 |...... 3.607 ....12/06/2022 ...|....02/15/2029 ...
437076-BT-8 ..... HOME DEPOT INC ... .. 1.F FE ..|... ...92.7638 |... 695,728 |.... . 750,000 |.. 749,027 o0 [ 191 0 0 2.800 |...... 2.830 ....09/05/2017 ...|....09/14/2027 ...
437076-BY-7 ..... HOME DEPOT INC .. 1.F FE ..|... ...90.7303 |... 453,652 |.... . 500,000 |.. 498,053 |eeeiiieeennn0 o269 |0 [0 2.950 |...... 3.017 ...06/03/2019 ...|....06/15/2029 ...
438516-BZ-8 ..... HONEYWELL INTERNATIONAL INC . 1FFE .. ...82.7488 |. ..165,498 |. . 200,000 .199,835 |.. .1.950 |......1.962 ...05/14/2020 .. 06/01/2030
440452-AG-5 ..... [HORMEL FOODS CORP 1FFE .. ...94.2051 ..659,436 |. . 700,000 661,479 |.. .0.650 |......4.703 ....12/02/2022 .. 06/03/2024
440452-AH-3 ..... [HORMEL FOODS CORP ... 1FFE .. ...86.4958 |. .. 345,983 |. . 400,000 .399,237 |.. ......1.700 |......1.737 ...06/25/2021 .. 06/03/2028 ...
444454-AF-9 ... HUGHES SATELLITE SYSTEMS CORP ......eeeevmeeeeeeeemnnns oo vee | e [T s ..4.BFE ..|... ...93.2740 |... 065,292 i 70,000 fonneeiinnn . 64,954 | (88) [ 127 0 [0 6.625 |...... 8.977 ....12/06/2022 ...|....08/01/2026 ...
445658-CF-2 ... J B HUNT TRANSPORT SERVICES INC ...cevvvvenvvviinnnnns oo e e 1,2 s .. 2.AFE ..|... ...97.0360 |... ,261,468 |.............. 1,300,000 |.............. 1,299,001 |0 Joveinninnnnd [0 0 e 3.875 |...... 3.875 ....02/26/2019 ...|....03/01/2026 ...
446150-AS-3 ..... HUNT INGTON BANCSHARES INC .. 2.AFE ..|... ...82.4905 |... 412,453 |........eeieeee. 500,000 |eeeennieeennnnd98,842 [0 | 147 [0 0 [ 2.550 |...... 2.586 ....01/29/2020 ...|....02/04/2030 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC .... .. 2.AFE ..|... ...72.1563 |... 432,938 |.........ee.ee. 600,000 |.oeenniiinnnn. 800,000 foiiiiiiiinnnn0 Jveiiinniiinnnnl0 [0 0 2.487 |...... 2.487 ...08/09/2021 ...|....08/15/2036 ...
446150-BB-9 ..... HUNTINGTON BANCSHARES INC .... |- 2.AFE ... ...94.9003 |... 1,752 |eveeieeeeeeenn 750,000 [.neeeeenneneee 750,000 eveeeeneeeeenn0 o0 o0 0 e 4.443 |...... 4.445 ....08/01/2022 ...|....08/04/2028 ...
44644M-AF-8 ..... HUNTINGTON NATIONAL BANK .. .. 1.G FE ..|... ...96.5854 |... 603,659 |.... . .. . IR | N N | B RN 4.552 |...... 4.554 ....06/06/2022 ...|....05/17/2028 ...
44891A-BG-1 ..... HYUNDA| CAPITAL AMERICA ... .. 2.AFE ..|... ...89.8541 |... 539,125 |.... . 600,000 |.. ....598,894 e 289 [0 0 [ 3.000 |...... 3.048 ...02/05/2020 ...|....02/10/2027 ...
44891A-BP-1 ..... HYUNDAI CAPITAL AMERICA ... .. 2.AFE ..|... ...85.6720 |... 428,360 |.... ... 500,000 |.. ....509,925 1 (2,038) [0 0 2.375 |...... 1.924 ....08/19/2021 ...|....10/15/2027 ...
44891A-BT-3 ..... HYUNDA| CAPITAL AMERICA L2.AFE .. ...82.1336 |. ..821,336 | .1,000,000 999,234 |.. . ......1.816 ....01/05/2021 .. 01/10/2028
45167R-AH-7 ..... IDEX CORP ... .2.BFE .. ...83.3785 |. ..833,785 |. 000,000 .999,365 |.. .2.625 |......2.633 ...05/18/2021 .. 06/15/2031
45174H-8D-8 ..... IHEARTCOMMUNICATIONS  INC .5.AFE .. ...85.0127 |. 55,258 |. ...65,000 ..55,258 |.. .8.375 |.....11.155 ....12/08/2022 .. 05/01/2027
45174H-BE-6 ..... IHEARTCOMMUNICATIONS INC .. L4.AFE .. ...84.7083 |. 93,179 |. . 110,000 ..93,179 |.. .5.250 |......8.025 ....12/06/2022 .. 08/15/2027 ...
45174H-BG-1 ..... IHEARTCOMMUNICATIONS  INC L4.AFE .. ...81.4340 |. LA71,011 ). . 210,000 171,011 |.. e 4750 |......7.787 ....11/02/2022 .. 01/15/2028 ...
45258L-AA-5 ... IMOLA MERGER CORP .. 3.CFE ..|... ...86.7571 |... 99,771 ). 115,000 Joeevveininennn 99,771 [ (298) o 288 [0 [0 e 4.750 |...... 7.338 ....12/06/2022 ...|....05/15/2029 ...
456837-AV-5 ..... ING GROEP NV ... .. 1.G FE ..|... ...88.3489 |... 883,489 |.... 1,000,000 |-.vvenieeeenn 1,000,727 fooeeeeiiiiiieein0 e (216) [0 o0 s 1.726 |...... 1.703 ....08/25/2021 ...|....04/01/2027 ...
456837-Al-3 ..... ING GROEP NV ... .. 1.G FE ..|... ...79.9303 |... 799,303 |.... 1,000,000 |..eveninnnnn 1,008,643 [ooeiiiiiininnn0 e (390) o0 il s 2.727 |...... 2.677 ....03/25/2021 ...|....04/01/2032 ...
456873-AD-0 ..... TRANE TECHNOLOGIES FINANCING LTD ... [V 1,2 e .. 2.BFE ..|... ...92.1931 |... ,152,414 |.... 01,250,000 |-eevenieeeenn. 1,254,084 [0 | (B08) [0 o0 [ 3.800 |...... 3.738 ....05/13/2019 ...|....03/21/2029 ...
457187-AC-6 ..... INGREDION INC .. 2.BFE ..|... . ...84.9872 |... 679,897 |.... ... 800,000 |eevuniiieennnnnn 798,832 [0 e 139 [0 0 2.900 |...... 2.922 ...05/08/2020 ...|....06/01/2030 ...
45824T-8C-8 ..... INTELSAT JACKSON HOLDINGS SA ... .. 4.AFE ..|... .. 160,495 |...89.3990 |... 156,448 |.... ... 175,000 |.. ... 156,448 oo (4,182) [oeieee i 136 |0 [0 | 6.500 |...... 8.045 ....12/08/2022 ...|....03/15/2030 ...
45866F-AK-0 . INTERCONT INENTAL EXCHANGE INC . .1.GFE .. 996,344 |.. 81.6080 |. ..816,080 |. .1,000,000 .997,216 |.. .2.100 |......2.140 ....06/20/2020 .. 06/15/2030 ...
459200-KJ-9 . INTERNAT IONAL BUSINESS MACHINES CORP . . 1.GFE .. ,004,520 |...81.5442 |. ..815,442 |. .1,000,000 .1,003,858 |.. .1.950 |......1.892 ...08/24/2021 .. 05/15/2030
460599-AF-0 ..... INTERNATIONAL GAME TECHNOLOGY PLC .. .3.BFE .. 188,310 |...93.2654 |. ..186,531 |. . 200,000 .186,531 |.. .4.125 |......6.082 ....12/08/2022 .. 04/15/2026
461070-AS-3 ..... INTERSTATE POWER AND LIGHT CO ... L2.AFE .. ,004,950 |...81.9548 |. ..819,548 |. .1,000,000 1,003,736 |.. .2.300 |......2.243 ....05/28/2020 .. 06/01/2030
462613-AN-2 ..... IPALCO ENTERPRISES INC .. .2.CFE .. 499,532 |...96.9448 |. ..484,724 |. . 500,000 .499,884 |.. K ......3.700 |......3.714 ...01/12/2018 .. 09/01/2024 ...
46266T-AA-6 ..... 1QVIA INC ..3.CFE ..|... .. 192,000 |...95.3300 |... 190,660 |.... . 200,000 |.. ... 190,660 L (1519) [ 179 0 [0 5.000 |...... 6.031 ....11/17/2022 ...|....05/15/2027 ...
46284V-AF-8 ..... IRON MOUNTAIN INC .. .. 3.CFE ..|... .. 130,000 |...87.2200 |... ..113,386 |.... . 130,000 |.. ... 113,386 ...t (16,614) |.... P | N (N | N RN 4.875 |...... 4.875 ....09/04/2019 ...|....09/15/2029 ...
46284V-AG-6 ..... IRON MOUNTAIN INC .. ..3.CFE ..|... ... 95,650 |...89.8181 |... ...94,309 |.... . 105,000 |-eevvnnneeeennn.. 94,309 |.......... (1,496) |.... e 156 [0 0 [ 5.000 |...... 6.930 ....11/18/2022 ...|....07/15/2028 ...
465685-AK-1 ..... ITC HOLDINGS CORP .. 2.BFE ..|... ,760,820 |...93.6683 |.............. 1,639,196 |.... .1,750,000 |.. O e (1188) [0 [0 3.250 |...... 3.175 ....09/14/2016 ...|....06/30/2026 ...
46625H-Ql-3 ... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...94.8917 |oeeiinninnns 1,897,835 |.... ,000,000 .. O e (74 |0 o0 e 3.300 |...... 3.035 ....11/03/2016 ...|....04/01/2026 ...
466313-AJ-2 ..... JABIL INC .... .. 2.CFE ..|... ...88.0553 |... . O s 1,822 |0 [0 e 3.600 |...... 4.520 ....01/08/2020 ...|....01/15/2030 ...
466313-AM-5 ..... JABIL INC .... .. 2.CFE ..|... ...94.6572 |... 425,957 |.... ....448,349 JLO N U< 1 I IRt | B APPSR | B AU 4.250 |...... 4.343 ...04/20/2022 ...|....05/15/2027 ...
46647P-BP-0 ..... JPMORGAN CHASE & CO ... .. 1.G FE ..|... ...82.6352 |... 326,409 |.... ....395,000 O o0 o0 [0 e 2.9%6 |...... 2.956 ...05/06/2020 ...|....05/13/2031 ...
46647P-BX-3 ..... JPMORGAN CHASE & CO ... 1EFE .. ...76.7436 |. ..306,974 |. 400,000 |.. .0 e 1,953 | 1.953 ....01/28/2021 .. 02/04/2032 ...
46849L-S0-5 ... JACKSON NATIONAL LIFE GLOBAL FUNDING ................. . 1.FFE ..|.. ...93.1330 [...iiiiinnnnns 2,793,990 |.... .3,000,000 |. .... 2,998,130 O 826 o0 o0 3.050 |...... 3.070 ...05/04/2016 ... |....04/29/2026 ...
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475795-AD-2 ... JELD-WEN INC LABFE Ll 57,811 |...75.2670 |...cvvvvrvernnnnnn 56,450 |...ovvnniiiiinnnnn 75,000 fooeeiivinininnns 56,450 [.......... (1,654) [ceiinnnnnns 204 o (U [V P 4.875 |..... 10.879 | D ....... ....11/18/2022 ...|....12/15/2027 ...
475795-AE-0 ..... JELD-WEN INC .. 3.BFE ..|... L. 93.5344 |37 44 040,000 [ 37,414 | (B27) e 96 [0 0 e 6.250 |...... 8.702 |IN ...... ....11/16/2022 ...|....05/15/2025 ...
476556-DD-4 ... JERSEY CENTRAL POWER & LIGHT CO ....oevvvvveniveiinnnn foee e e 1,2 s .. 2.AFE ..|... .. 81.0806 |.................324,322 |................ 400,000 |............eee0399,086 |ooeenvviennnnnnd0 fovvvvinnennn 91 o0 [0 e 2.750 |...... 2.780 |MS ...... ....06/08/2021 ...|....03/01/2032 ...
478111-AD-9 ..... JOHNS HOPKINS HEALTH SYSTEM CORP ......eeevvvmnaeeeeenn fooe ven | e [1,2 it .. 1.DFE ..|... . ...83.29% |.................416,498 |................ 500,000 |.......0eeeeeennn503,269 |eeeniieinnnnni0 foeeeiiie e (425) |0 o0 e 2.420 |...... 2.316 [0 ....... ....02/05/2020 ...|....01/01/2030 ...
47837R-AA-8 ..... JOHNSON CONTROLS INTERNATIONAL PLC ..oovvvnvvvivinnn oo e [ Conenn | 1,2 i .. 2.BFE ..|... .. 881,903 |...80.1488 |... L..884,563 |0 [ 1,836 |0 0 1.750 |...... 1.991 [MS ...... . 15,750 |....07/19/2021 ...|....09/15/2030 ...
48203R-AN-6 ..... JUNIPER NETHORKS INC ..evvveeeeeeennieeeeemneeeeeenes foos e e [1,2 s .. 2.BFE ..|... ...3,498,285 |...89.3422 |... . . 3,498,767 |oeeeeeenneenn0 e 161 [0 0 3.750 |...... 3.756 [FA ...... .. 131,250 |....08/19/2019 ...|....08/15/2029 ...
482480-AG-5 ..... L 0 Y [ I | .. 1.G FE ..|... .. 1,073,470 |...96.7262 |... .1,000,000 |.. ....1,049,166 o (7,386) [0 0 4.100 |...... 3187 |MS ...... .. 41,000 |....07/26/2019 ...|....03/15/2029 ...
485170-BD-5 ..... KANSAS CITY SOUTHERN .....eneeeeeeeieeeeeeenieeeeeeeeens foos e e [1,2 s .. 2.BFE ..|... ...86.6307 |... . 600,000 |.. ... 601,163 PP 1515 1 SRR | B AU | B 2.875 ...12/06/2019 ...|....11/15/2029 ...
49271V-AN-0 KEURIG DR PEPPER INC . .2.BFE .. ...80.5406 |. . 400,000 .398,959 |.. 114 ] .2.250 |.. ....03/01/2021 .. 03/15/2031
493065-AA-4 . KEYBANK NA .. 1.G FE .. ...96.3100 |. ..525,000 .529,809 |.. .4.390 |.. ...06/07/2022 .. 12/14/2027
49327M-3E-2 . KEYBANK NA .. 1.G FE .. ...97.8346 |. . . 750,000 .749,816 |.. .. 26 | ..o 4.150 .. ....08/03/2022 .. 08/08/2025 ...
49327V-2A-1 ..... KEYBANK NA ... L] 2.AFE L. 1,021,510 |...93.8970 |... .1,000,000 |.. ,008, 356 e (2,308) |oeeeennieeeenn0 [0 | 3.400 ...10/19/2016 ...|....05/20/2026 ...
49338L-AE-3 ..... KEYSIGHT TECHNOLOGIES INC . .. 2.BFE ..|... ,023,470 |...97.7010 |... ,000,000 .. ,020,696 L (2,774) [0 0 e 4.600 ...06/24/2022 ... |....04/06/2027 ...
4946 1N-AA-8 ..... KINETIK HOLDINGS LP .. 3.AFE ..|... ... 47,194 1...93.7783 |....oouuniieeeen. 46,889 [onnniiiinnnntn. 50,000 |oeeeiiiiieeenn. 46,889 o (340) [ 35 0 o0 e 5.875 ....12/06/2022 ...|....06/15/2030 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO ... .. 2.CFE ..|... . 40,000 |...95.7375 |... 0 o0 [0 3.875 ....05/04/2020 ...|....05/15/2027 ...
50077L-BJ-4 ..... KRAFT HEINZ FOODS CO .... .. 2.CFE ..|... .50,000 |...96.2453 |... o0 o0 0 e 5.500 ....05/04/2020 ...|....06/01/2050 ...
501044-CS-8 ..... KROGER CO ... .. 2.AFE ..|... ,532,430 |...99.1531 |... . .. oo (4,665) [oneiiiiiiin0 0 3.850 ....07/15/2015 ...|....08/01/2023 ...
501044-CY-5 ..... KROGER CO ... .. 2.AFE ..|... ,564,455 |...98.5916 |... .1,500,000 |.. ,506,650 o (7,855) [oeeeeiiiieeee0 0 s 4.000 ...06/29/2014 ...|....02/01/2024 ...
50168A-AB-6 ..... LABL INC ..4.CFE ..|.. .. 137,854 |...94.6782 |... ..145,000 |.. ....137,283 n 181 [0 0 [ 6.750 ....12/06/2022 ...|....07/15/2026 ...
501797-AR-5 ..... BATH & BODY WORKS INC .3.BFE .. ...98.7200 |. 70,000 ..67,766 |.. .7.500 |.. ...12/06/2022 .. 06/15/2029
50212Y-AC-8 ..... LPL HOLDINGS INC . .3.BFE .. ...93.4081 40,000 ..36,921 |.. .4.625 |.. ....11/30/2022 .. 11/15/2027
50220P-AC-7 . LSEGA FINANCING PLC . 1.GFE .. ...85.3704 |. .1,000,000 999,304 |.. .2.000 |.. ....08/25/2021 .. 04/06/2028
50220P-AD-5 . LSEGA FINANCING PLC .1.GFE .. ...83.0495 |. .1,000,000 .997,205 |.. .2.500 |.. ....03/26/2021 .. 04/06/2031 ...
502431-AF-6 ..... L3HARRIS TECHNOLOGIES INC . .2.BFE .. ...85.5789 |. . 600,000 .620,365 |.. .2.900 |.. ...03/18/2021 .. 12/15/2029 ...
50247W-AB-3 ..... LYB INTERNATIONAL FINANCE I1 BV . .. 2.BFE ..|... ...92.6822 |... .2,000,000 |.. .... 1,990,543 3.500 ....02/21/2017 ...|....08/02/2027 ...
50540R-AN-2 ... LABORATORY CORPORATION OF AMERICA HOLDIN .. .. 2.BFE ..|... B ...99.2455 |... .1,500,000 |.. .... 1,502,846 4.000 ....10/23/2015 ...|....11/01/2023 ...
512807-AU-2 ..... LAM RESEARCH CORP .. 1.G FE ..|... 1,021,680 |...95.4491 |... .1,000,000 |.. ....1,014,458 4.000 ....06/21/2019 ...|....03/15/2029 ...
512807-AV-0 ..... LAM RESEARCH CORP .. .. 1.G FE ..|... ...81.7224 |... . 800,000 |.. ....192,818 1.900 ...05/13/2020 ...|....06/15/2030 ...
513075-BW-0 ..... LAMAR MEDIA CORP .... .. 3.CFE ..|... ...91.8177 |... . 100,000 |ooevvvenniieennnnn 89,125 [0 i 242 | 6,618 [0 | 4.875 ...04/27/2022 ...|....01/15/2029 ...
513272-AD-6 LAMB WESTON HOLDINGS INC .. ..3.CFE ..|... ...88.3200 |... 290,000 [oeeernnnirreeennnn 79,318 | (50) e 143 |0 0 e 4.125 ....12/06/2022 ...|....01/31/2030 ...
52532X-AD-7 . LEIDOS INC ... .2.CFE .. ...96.1000 |. . 400,000 .399,297 |.. .3.625 |.. ...05/07/2020 .. 05/15/2025 ...
52532X-AH-8 . LEIDOS INC ... .2.CFE .. ...76.8537 |. . N . 400,000 .398,446 |.. .2.300 |.. ....10/05/2020 .. 02/15/2031
527298-BR-3 . LEVEL 3 FINANCING INC ... .3.CFE .. .. 78.7700 |. ..196,925 |. ..250,000 196,925 |.. .4.250 |.. ....06/11/2020 .. 07/01/2028
531546-AB-5 . LIBERTY UTILITIES FINANCE GP1 . .2.BFE .. ... 75.3553 |. ..1,318,718 |. .1,750,000 1,750,187 |.. .2.050 |.. ....11/23/2020 .. 09/15/2030
534187-BK-4 ..... LINCOLN NATIONAL CORP ... L2.AFE .. ...82.9681 ..663,745 |. . 800,000 ......3.400 |.. ...05/08/2020 .. 01/15/2031 ...
536797-AF-0 ..... LITHIA MOTORS INC ..3.BFE ..|... ...81.3605 |... ...56,952 |.... 70,000 |oeeernnieeeeennnn 86,952 [ (2,293) |eeeeiiieee e 57 0 o0 e 4.375 ....12/08/2022 ...|....01/15/2031 ...
538034-AR-0 ..... LIVE NATION ENTERTAINMENT INC .... ..4.CFE ..|.. ...89.1770 |... . 300,000 |.. 267,531 | (B13) o868 0 [0 4.750 ....12/06/2022 ...|....10/15/2027 ...
538034-AV-1 ..... LIVE NATION ENTERTAINMENT INC .... .. 4.AFE ..|... ...97.9261 |... . 160,000 |.. 156,682 |oeeeneee (3,047) [T 0 0 6.500 ....12/06/2022 ...|....05/15/2027 ...
53044Y-AT-0 ..... LLOYDS BANKING GROUP PLC .. .. 1.G FE ..|... ...97.9180 |... ... 650,000 |.....iiiiennnn. 650,000 foiiiiiininnn0 il 0 [0 0 4.716 ....08/04/2022 ...|....08/11/2026 ...
548661-DI-6 ..... LOWE'S COMPANIES INC .. 2.AFE ..|... ...93.3120 |... .2,000,000 |-eevenieeeenn 1,927,910 [ooeeiiiiiiiin0 e 20,290 [oeiiiiiieee 0 0 e 2.500 ...07/10/2018 ...|....04/15/2026 ...
548661-DX-2 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... . ...83.2371 |... . 675,000 |.. 851,514 |0 [ 1T 0 [0 1.300 ...03/12/2021 ...|....04/15/2028 ...
55261F-AQ-7 ..... M&T BANK CORP .. 1.G FE ..|... ..730,000 |...97.3970 |... 710,998 |.... . 730,000 |.. e 730,000 |eeeeiieieeeenn0 o0 0 0 4.553 ....08/09/2022 ...|....08/16/2028 ...
55279H-AQ-3 ..... MANUFACTURERS AND TRADERS TRUST CO . . .. 1.G FE ..|... 1,006,920 |...91.2713 |... 912,713 |.... .1,000,000 |.. +..1,003,546 |...oeeiivnnnnnn0 i (698) [ovnniiiiiinnnl0 o0 e 3.400 ...09/22/2017 ...|....08/17/2027 ...
552953-CE-9 .| MGM RESORTS INTERNATIONAL ... 1,2 L4.AFE .. 142,086 |...97.1807 |. ..140,912 |. ..145,000 140,912 |.. ......5.750 |.. ...12/06/2022 .. 06/15/2025 ...
552953-CF-6 ..... MGM RESORTS INTERNATIONAL ... 1,2 e . 4.AFE ... .. 159,100 |...92.9870 |... 158,078 |.... . 170,000 |. ... 158,078 |..oveene (1,290) [ 268 eiiinininnnnl0 o0 s 5.500 ...12/06/2022 ... |....04/15/2027 ...
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55336V-AE-0 ..... [MPLX LP oeveeriiiiiiiiiiiiiiiiiineeccciineeccvvineeeees foee e [ oo (1,2 0l L 2BFE | 1,894,522 [...99.5928 |.............. 1,942,089 |ovveennnnnnns 1,950,000 |..eevvvunnnnns 1,944,906 |......ccvvveennn Jovvennennn 9,117 o0 o0 e 4.500 |...... 4.998 [ ....... ....09/30/2016 ...|....07/15/2023 ...
55336V-BN-9 ..... [MPLX LP eeeeeeeieeee e eeeeeeneeeeeen [oee e e [1,2 .. 2.BFE ..|... ...94.6448 |... 492,059 o0 e 794 0 0 4.250 |...... 4.615 (D ....... ...06/09/2022 ...|....12/01/2027 ...
55337P-AA-0 ..... MIWD HOLDCO 11 LLC wevevevviiiieeceiiineeecvvnieeeeens oo e e 1,2 s ..4.BFE ..|.. ...79.6150 |.................. 39,808 |....iiiiinnnnnnn 50,000 [oiiiiiiiinnnnnnnnn 39,808 |nenneen (1,679) [ 91 o0 [0 e 5.500 |...... 8.778 |FA ...... ... 11/22/2022 ...|....02/01/2030 ...
55760L-AA-5 ..... MADISON TAQ LLC ..eeeeeeeeeeeeeeie e eeeeneeeeeeenns o ven | [ 1,2 s ..4.CFE ..|... ...82.0000 |... . reereeneneennnnn 95,000 |l 77,900 [ (3,714) [ 206 o0 [0 4125 |...... 7.283 (D ....... ....12/06/2022 ...|....06/30/2028 ...
55760L-AB-3 ..... MADISON TAQ LLC ..evvevviiiiiiiiiiieeeecvviieeecevniins oo wen e [1,2 s ..5.B FE ..|... ...68.5399 |... 87,697 i 85,000 [onnniiiiin 37,697 i (2,798) [ M8 0 [0 5.875 ....11/30/2022 ...|....06/30/2029 ...
56501R-AC-0 ..... MANULIFE FINANCIAL CORP ... .. 1.G FE ..|... ... 974875 |.oeeeennnnns 1,949,751 |.... 2,044,199 [0 e (12,987) [0 [0 e 4.150 ...01/12/2018 ...|....03/04/2026 ...
56585A-AG-7 ..... MARATHON PETROLEUM CORP ... .. 2.BFE ..|... ...97.3563 |......oounnnns 1,460,345 |.... 1,501,168 [0 e (73 [0 0 3.625 ...01/29/2015 ... |....09/15/2024 ...
57164P-AG-1 ..... MARRIOTT OWNERSHIP RESORTS INC ... .. 3.AFE ..|... . 103.0630 |... 036,072 |eeeiiiiee 35,000 [onniiieiie e 34,798 |0 [ B 0 [0 6.125 ....11/30/2022 ...|....09/15/2025 ...
571900-BB-4 ..... MARRIOTT INTERNATIONAL INC .. .2.BFE .. ...98.0312 |. .3.600 |.. ....03/06/2019 .. 04/15/2024
574599-BP-0 . MASCO CORP .2.BFE .. ... 77.7522 |. .2.000 |.. ....07/02/2021 .. 10/01/2030
574599-80-8 . MASCO CORP ... .2.BFE .. ... 77.2641 ......2.000 |.. ...02/18/2021 .. 02/15/2031 ...
575385-AD-1 ..... MASONITE INTERNATIONAL CORP .... ..3.BFE ..|... L.92.4610 |ooeeennieeeeeen 55,477 |22 60,000 |oeeiiiiee e 54,709 |0 e 1832 [0 0 e 5.375 ....11/22/2022 ...|....02/01/2028 ...
576323-AP-4 ..... MASTEC INC e |- 2.CFE ... ...89.7299 | .. 76,270 |ovenniiiiinnnnn.85,000 [oiiiiiiinnnnnnnn 76,841 |0 136 [0 [0 4.500 ... 11/22/2022 ...|....08/15/2028 ...
576360-AB-0 ..... MASTERCARD INC |- 1.DFE ... ...98.1964 |...ooenuieeeen 736,478 v 750,000 [eeeenieeeeenn 735,110 |0 e 1,767 il [0 e 3.375 ....11/03/2022 ...|....04/01/2024 ...
576360-AP-9 ..... MASTERCARD INC ... .. 1.DFE ..|... ...91.9431 | 367,772 el 400,000 [iiiiinnnnnn399,414 |0 el T 0 [0 3.350 ...03/24/2020 ...|....03/26/2030 ...
576360-AR-5 ..... MASTERCARD INC ... .. 1.DFE ..|... ...95.4002 |.......eeeeeeenn 176,490 |ooeennieennnnn. 185,000 |oveeeennnneeeenn 184,674 |0 e 71 0 [0 e 3.300 ....08/24/2020 ...|....03/26/2027 ...
577081-BD-3 ..... MATTEL INC .. 3.AFE ..|... . ...98.0040 |..................68,603 |.........0000enenn 70,000 |ooiiiininnnnnnnnn 88,603 uennieinnnn (638) [oniiiiiiiie s 10 [0 [0 5.875 ....12/06/2022 ...|....12/15/2027 ...
579780-AS-6 ..... MCCORMICK & COMPANY INC ... .. 2.BFE ..|... .. 595,272 |...77.5576 |... 00596,09 |-evenniieeennn0 e 440 |0 [0 1.850 ...02/08/2021 ...|....02/15/2031 ...
58013\-FB-5 ..... MCDONALD'S CORP .. .. 2.AFE ..|... 2,486,900 |...95.3393 |... 2,494,018 [0 e 1311 0 0 3.500 ...03/07/2017 ...|....03/01/2027 ...
58933Y-AR-6 . MERCK & CO INC ... 1EFE .. 573,294 |...95.9065 |. 575,136 |.. .2.750 |.. ....10/31/2022 .. 02/10/2025
59217G-CK-3 ..... [METROPOLITAN LIFE GLOBAL FUNDING | .. 1.DFE .. ...90.7990 |. .2,982,958 |.. .3.000 |.. ....01/23/2018 .. 09/19/2027
59217G-EG-0 ..... [METROPOLITAN LIFE GLOBAL FUNDING | .. 1.DFE .. ...87.4222 |. .399,378 |.. .2.950 |.. ....04/03/2020 .. 04/09/2030
595112-BP-7 . MICRON TECHNOLOGY INC ... .2.CFE .. ...94.8299 |. .1,000,027 |.. 4.185 |.. ....07/10/2019 .. 02/15/2027 ...
595112-B0-5 . MICRON TECHNOLOGY INC ... .2.CFE .. ...90.9298 |. .1,000,043 |.. ......4.663 |.. ...07/10/2019 .. 02/15/2030 ...
59565J-AA-9 ..... MIDAS OPCO HOLDINGS LLC ... ..4.BFE ..|.. L..82.4580 |......oiieeennnnn 78,335 [ 95,000 [oiiiiiiinnnnnnn 78,335 [ (5,707) [ 130 0 [0 5.625 ....12/06/2022 ...|....08/15/2029 ...
59565X-AC-4 ... MIDCONT INENT COMMUNICATIONS ..4.CFE ..|... ...90.5385 |..eeevuuiiieeeennn 54,328 |t 60,000 |oiiiiiiiiieeennn 54,328 | (782) e 96 [0 0 e 5.375 ....11/22/2022 ...|....08/15/2027 ...
59833C-AA-0 ..... MIDWEST CONNECTOR CAPITAL COMPANY LLC .. 2.BFE ..|... ...96.8560 |... e 1,409,834 [0 [ (8,236) [0 [0 3.900 ....04/14/2021 ...|....04/01/2024 ...
59833C-AC-6 ..... MIDWEST CONNECTOR CAPITAL COMPANY LLC .. .. 2.BFE ..|... ...90.5604 |... L 750,000 |eeeernnnneeeennnn 725,358 [0 eeeiinii2,088 [0 o0 e 4.625 ...06/19/2022 ...|....04/01/2029 ...
599191-AA-1 ..... MILEAGE PLUS HOLDINGS LLC .. 2.CFE ..|... ...99.4202 |... 49,503 49,261 [0 B [0 0 6.500 LG 11722/2022 ... ....06/20/2027 ...
60337J-AA-4 ..... MINERVA MERGER SUB INC ..5.B FE ..|... ...73.6932 |... +..80,000 |oeeerrunirieeennnn88,955 [ (1,708) [oeeeeieneee 101 [0 o0 e 6.500 ....12/08/2022 ...|....02/15/2030 ...
606822-AR-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE .. ...92.2860 |. ..1,845,721 |. .2,000,000 .2,000,000 |.. .3.287 |.. ....07/18/2017 .. 07/25/2027 ...
606822-BX-1 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . . 1.GFE .. ... 77.2219 |. 772,219 . .1,000,000 .1,000,000 |.. .2.309 |.. ....07/12/2021 .. 07/20/2032
606822-CE-2 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .1.GFE .. ...94.4070 |. . 500,000 500,000 |.. .4.080 |.. ...04/11/2022 .. 04/19/2028
606822-CH-5 . MITSUBISHI UFJ FINANCIAL GROUP INC . . 1.GFE .. ...99.0440 |. . 500,000 500,000 |.. 4.788 |.. ....07/11/2022 .. 07/18/2025
606822-C0-5 . MITSUBISHI UFJ FINANCIAL GROUP INC . .1.GFE .. ...99.3414 |. . 500,000 500,000 |.. ......5.063 |.. ....09/06/2022 .. 09/12/2025 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL INC .. 2.BFE ..|... ...86.3728 |... .1,200,000 |.. e 1,222,987 o0 e (2,958) [0 [0 e 2.750 ...03/17/2021 ...|....04/13/2030 ...
610202-BN-2 ..... MONONGAHELA POWER CO . .. 1.G FE ..|... ...98.3199 |... .2,000,000 |.. e 2,014,090 fooeniiiiinnennn0 e (13,077) Lol o0 e 4.100 ....10/21/2015 ...|....04/15/2024 ...
615369-All-5 ..... MooDY'S CORP .. 2.AFE ..|... ...79.3222 |... ... 500,000 |-eeeuiieeennnnn494,160 [0 i 809 [0 |0 [ 2.000 ....08/10/2021 ...|....08/19/2031 ...
617446-8L-6 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...82.8685 |... . 400,000 |..eevvnnnnnnnnn400,894 |ooenniiiiiennnl0 e (114 |0 [0 e 2.699 ...01/21/2020 ...|....01/22/2031 ...
617446-8P-7 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...87.5462 |... . 200,000 |.. +2200,000 |eeeeenieeeeeenn0 o0 0 0 3.622 ....03/26/2020 ...|....04/01/2031 ...
617446-8X-0 ..... MORGAN STANLEY .. 1.EFE ..|... . ...75.7069 |... .1,000,000 |.. 22997,812 |0 e (99) |0 [0 1.928 ...01721/2021 ...|....04/28/2032 ...
62482B-AA-0 ..... MOZART DEBT MERGER SUB INC .. .. 4.AFE ..|... .. 137,131 ]...80.4880 |... 136,830 |.... ... 170,000 |-.eveniiieennn.. 136,830 [ooeeeeennn i (881) v 579 [0 0 [ 3.875 ....12/06/2022 ...|....04/01/2029 ...
62482B-AB-8 ..... MOZART DEBT MERGER SUB INC .. ..4.CFE ..|.. ... 61,523 ]...79.4270 |... ...59,570 |.... 75,000 |oeeeiiiiniiennnnnn 59,570 founnnnnn (2,084) [ 132 [0 [0 e 5.250 ....11/28/2022 ...|....10/01/2029 ...
62886E-AU-2 ..... NCR CORP ... .4BFE .. 175,000 |...95.6925 |. .. 167,462 |. . 175,000 ...08/07/2019 .. 09/01/2027 ...
62886E-AV-0 ..... NCR CORP .. ..4BFE ..|.. .. 130,000 |...93.5055 |... 121,557 |.... . 130,000 |. ... 121,557 ...08/07/2019 ...|....09/01/2029 ...
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62929R-AC-2 ..... NMG HOLDING COMPANY INC ....eevvvvvvinnnniiniinnnnnneees oo ven | s 1,2 e LBAFE L 65,713 [...93.7267 |..................65,609 |..................70,000 [...oooevnnnnnnnnn85,609 |oeveenneeenn (110) foinnennnnnnnns /R PR | R RPN | ) RO i 2T N 9.345 A0 et ferneieiiininnns 1287 [ 0 [....12/28/2022 ...|....04/01/2026 ...
629377-CR-1 ..... NRG ENERGY INC ...oeeeeeeieeeeeineieeeeeeenieeeeemenes foeewen e [1,2 s .. 3.AFE ..|... .. 76.0701 |... o0 o0 0]l 30625 3.624 ....11/17/2020 ...|....02/15/2031 ...
629377-CS-9 ..... NRG ENERGY INC ...ovvvviriiniiiiinnieeieeeenieeeevenenns foee ven e [1,2 s .. 3.AFE ..|... ...75.1050 |... cend0 o0 00000030875 3.875 ....08/09/2021 ...|....02/15/2032 ...
62044T-AF-2 ..... [NVR INC ..oeeeeeeeeeeee e e [oee e [ [1,2 .. 2.AFE ..|... ...84.1939 |... e (5,181) |0 [0 ]2223.000 . 2.479 ...06/04/2021 ...|....05/15/2030 ...
629541I-AC-9 ... NTT FINANCE CORP ...evvvvvvrivnnnniiiiiniineevvinnnnneeens foee e | Connn 1,2 il .. 1.F FE ..|... . ...88.5116 |... . .. 275,383 03,067 [0 |0 10162 3.872 ...07/22/2022 ...|....04/03/2026 ...
629541i-AH-8 ..... NTT FINANCE CORP ... |- LFFE L .. 393,512 |...98.4537 |... 393,815 |.... ... 400,000 |.. ....394,160 848 [0 0 4142 5.122 ....10/26/2022 ...|....07/26/2024 ...
62954l-Ad-4 ... NTT FINANCE CORP ... | LR FE L .. 988,030 |...98.2726 |... 982,726 |.... .1,000,000 |.. 988,347 0 317 0 [0 4239 4.725 ....12/09/2022 ...|....07/25/2025 ...
63111X-AD-3 ..... NASDAQ INC .. 2.AFE ..|... ,362,946 |...76.7003 |... ..1,073,805 |.... .1,400,000 |.. ,369,671 |ovveeeeeeeennn0 e 3,454 |0 0 ]l 10650 . 1.942 ....01/22/2021 ...|....01/15/2031 ...
63254A-AE-8 ..... NATIONAL AUSTRALIA BANK LTD (NEW YORK BR . .. 1.DFE .. 993,550 |...99.9258 |. ..999,258 |. .1,000,000 .999,955 |.. .3.089 ....10/28/2014 .. 01/20/2023
63307A-28-3 ..... [NATIONAL BANK OF CANADA ... . 1.GFE .. 999,240 |...97.2179 |. ..972,179 |. .1,000,000 .995,817 |.. L3771 ...06/02/2022 .. 06/09/2025
63861C-AC-3 ..... NATIONSTAR MORTGAGE HOLDINGS INC .4BFE .. 100,137 |...81.5411 97,849 |. . 120,000 ..97,849 |.. ......9.278 ....12/06/2022 .. 08/15/2028 ...
64083Y-AA-9 ..... NESCO HOLDINGS I1 INC ..4.CFE ..|... ... 56,859 |...87.5000 |... ...56,875 |.... +..65,000 |oeeernnieeeennnn56,875 fooiiiiiiiinen (96) oo 11 0 0 )ll250500 - 8.041 ....11/18/2022 ...|....04/15/2029 ...
641062-AR-5 ..... NESTLE HOLDINGS INC ... .. 1.DFE ..|... .. 531,612 |...88.8005 |... . 600,000 |.. ....533,501 O e 1,889 [0 [0 0000000625 |l 4.574 ... 11/23/2022 ...|....01/15/2026 ...
641062-BA-1 ..... NESTLE HOLDINGS INC ..eeeeeeeennneeeeemnnieeeeeemenes oo vee [ e [T s .. 1.DFE ..|... .. 296,100 |...98.4921 |... ...296,230 O e 130 feiiienl0 e l0 002224000 |- 4.499 ....11/23/2022 ...|....09/12/2025 ...
64110L-AN-6 ..... NETFLIX INC .... |- SAFE L. ... 54,1751...96.2500 |.................. 52,938 [.ooiiiiinnnnn.n 86,000 |oiiiiinnnnnnen. . 52,938 |oenennnels (1,608) |.....ceeeeeen 105 |oevvvniiiiiinnnnd0 o0 [l 42375 | 4.611 ....04/17/2019 ...|....11/15/2026 ...
64110L-AS-5 ..... NETFLIX INC .... |- SAFE ... .. 118,950 |...96.5586 |.................115,870 |................ 120,000 |................ 115,870 [.......... (3,463) |.eevveneeeeenn 108 [0 i l0 |-l 40875 | 4.99% ....04/18/2019 ...|....04/15/2028 ...
641423-CD-8 ..... NEVADA POWER CO .. 1.F FE ..|... .. 598,440 |...84.0799 |.................504,479 [................ 600,000 |.................598,838 [.......cccooeeens0 |oovrrrnnennnn 143 |0 o0 0000 2.400 |- 2.429 ....01/28/2020 ...|....05/01/2030 ...
649521I-CX-9 ... NEW YORK LIFE GLOBAL FUNDING ...eeeeneeeemnenereeennnn fooe e e | s .. 1.AFE ..|... ,176,810 |...92.1145 |... . . 02,238,528 |ocoeeeeeeennnn0 el 14,468 o0 [0 0022030000 - 3.774 ...06/12/2018 ...|....01/10/2028 ...
649521I-EG-4 ..... NEW YORK LIFE GLOBAL FUNDING .......ovvvvvvvennvvnvvnnnn fooe ven oo | s .. 1.AFE ..|... .. 599,784 |...78.6463 |... ... 600,000 |.. 599,812 |.vveiviiiinnn0 [ 20 il 0 ]l 10850 L 1.854 ....07/29/2021 ...|....08/01/2031 ...
649840-CQ-6 ..... [NEW YORK STATE ELECTRIC & GAS CORP . 1.GFE .. ,014,160 |...94.2267 |. .2,000,000 .2,005,985 |.. .3.164 ...01/17/2017 .. 12/01/2026
651229-AlI-6 ..... NEWELL BRANDS INC L3.AFE .. 140,838 |...94.0795 |. . 150,000 .140,782 |.. .6.497 ....12/06/2022 .. 04/01/2026
65249B-AA-T7 ..... NEWS CORP .......... . L3.AFE .. 101,720 |...86.7390 |. . 113,000 ..98,015 |.. .5.730 ...12/08/2022 .. 05/15/2029
65336Y-AN-3 . NEXSTAR MEDIA INC ...oovvviiiiiiiiiieeeecciiin e feen e .4BFE .. 269,472 |...86.5000 |. . 310,000 .268,150 |.. . 7.49 ....12/06/2022 .. 11/01/2028 ...
65339K-BR-0 ..... [NEXTERA ENERGY CAPITAL HOLDINGS INC ..oeevvreenaeeeann forr oo L2.AFE .. ,036,200 |...82.5105 |. .1,000,000 ,028,978 |.. ......1.817 ...01/20/2021 .. 06/01/2030 ...
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. 2.AFE ..|... .. 999,410 |...85.5362 |... ,000,000 .. 999,536 |...vvnviriiennnn0 fooiiiiiinin 80 Jeiiiiinnl0 [0 0012900 1.909 ...06/02/2021 ...|....06/15/2028 ...
65343H-AA-9 ... NEXSTAR ESCROW INC ..4.BFE ..|... ... 46,880 |...91.7357 |... .50,000 |..eeeeernneeeeen. 45,868 |oeeenneen (1,080) foeeeeennnee 88 el o0 050625 . 7.226 ....12/06/2022 ...|....07/15/2027 ...
65364U-AN-6 ... NIAGARA MOHAWK POWER CORP . .. 2.AFE ..|... 1,000,000 |...79.3264 |... 000,000 |...cevvnneeea 1,000,000 [oeeneevvvnnnnnnn Jovvviiiiiinniinn0 o0 o0 sl 1,960 | 1.960 ....06/23/2020 ...|....06/27/2030 ...
65473P-AH-8 ..... NISOURCE INC .. 2.BFE ..|... ...86.9582 |... 1,000,000 |-evvenneeeeennnn998,817 [0 e 188 [0 002,950 | 2.970 ....08/07/2019 ...|....09/01/2029 ...
655844-CA-4 ... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... ...96.8698 |... .1,000,000 |.. ..999,145 |0 [l 310 0 [0 )00 30650 3.685 ....07/30/2018 ...|....08/01/2025 ...
665859-AT-1 ..... NORTHERN TRUST CORP ... .. 1.EFE ..|... ...95.13%5 |... 951,39 |.... .1,000,000 |.. ...993,919 |0 o960 o0 o0 ] 30650 . 3.772 ...11/26/2018 ...|....08/03/2028 ...
665859-AV-6 ..... NORTHERN TRUST CORP .1EFE .. ...82.4026 |. ..337,850 |. . 410,000 .400,833 |.. .2.283 ....03/18/2021 .. 05/01/2030 ...
665859-All-4 ..... NORTHERN TRUST CORP 1EFE .. ...97.7757 |. ..733,318 |. . 750,000 748,928 |.. .4.036 ...05/05/2022 .. 05/10/2027
670001-AE-6 ..... NOVELIS CORP ... .3.CFE .. ...88.6565 |. 44,328 |. 50,000 .. 43,922 |.. .6.927 ....12/06/2022 .. 01/30/2030
670001-AG-1 ..... NOVELIS CORP .3.CFE .. ...89.6510 |. 44,826 |. 50,000 .. 44,659 |.. .6.400 ....12/06/2022 .. 11/15/2026
67021C-AM-9 ..... NSTAR ELECTRIC CO 1FFE .. ...93.9266 |. 1,127,119 | .1,200,000 ,172,093 |.. ......3.782 ....06/23/2018 .. 05/15/2027 ...
670346-AY-1 ..... NUCOR CORP .. 2.AFE ..|... . ...97.6956 |... ... 500,000 |.. 499,288 |..eveieeeeennn0 o088 0 [0 1040300 . 4.336 ...05/18/2022 ...|....05/23/2027 ...
67059T-AE-5 ..... NUSTAR LOGISTICS LP ... .. 3.CFE ..|... .. 121,004 |...93.49%64 |... . 130,000 |.. 121176 | (132) [ 214 0 [0 050625 7.462 ....12/06/2022 ...|....04/28/2027 ...
67066G-AF-1 ..... NVIDIA CORP .. 1.F FE ..|... .. 508,405 |...87.3251 . 500,000 |.. 100502,508 |.eeeiieeeeenn0 e (8319) |0 [0 ]l 2.850 . 2.mM ...03/27/2020 ...|....04/01/2030 ...
67066G-AN-6 ..... NVIDIA CORP ... .. 1.F FE ..|... .. 398,732 |...85.5541 |... . 400,000 |.. +02:399,000 |vvvenniiiiinnnn0 foennii 174 0 [0l 10550 L 1.598 ....06/14/2021 ...|....06/15/2028 ...
67066G-AN-4 ..... NVIDIA CORP ... .. 1.F FE ..|... .. 398,236 |...80.3364 |... . 400,000 |.. +..398,485 |ooeeiiiieeennn0 e 163 0 [0 ]02222.000 .. 2.049 ....06/14/2021 ...|....06/15/2031 ...
67077M-AT-5 ..... NUTRIEN LTD .... .. 2.BFE ..|... .. 124,596 |...94.1744 |... ..125,000 |.. 128733 0 [ 37 0 [0 0040200 4.239 ....03/19/2019 ...|....04/01/2029 ...
67077M-AN-8 ..... NUTRIEN LTD .... .. 2.BFE ..|... .. 499,485 |...85.9879 |... . 500,000 |.. 499,606 |.eevnniiieeenn0 [ 47 0 0 ]l 2.950 . 2.962 ...05/11/2020 ...|....05/13/2030 ...
674215-AL-2 ..... CHORD ENERGY CORP .. 3.CFE ..|... . 68,294 |...97.3930 |... B (VN[00 [ RN 1 1 £ RN ( [+12) f FPRRRRR: + I AP | N RPN | ) AN <74 T AN 7.175 ....12/21/2022 ...|....06/01/2026 ...
674210-AA-0 ..... CRESTWOOD MIDSTREAM PARTNERS LP .3.CFE .. . 76,225 |...99.5085 |. 75,000 ......7.668 ... 11/22/2022 .. 04/01/2029 ...
681919-BB-1 ..... OVMNTCOM GROUP INC ...vvvunniiiiiininiiiiiiiiniieiiiiianees L. 2.AFE ... .. 996,560 |...83.0674 |... .1,000,000 |. 997,471 0 3 0 0]l 2.450 2.488 ...02/19/2020 ... |....04/30/2030 ...
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681919-BD-7 ..... OMNICOM GROUP INC L 2AFE L 549,027 |...82.1002 550,000 [....ccevvvunnnnns 549,157 |oveveveiiinnnnn0 oo 86 il 0 2.600 |...... 2.620 ....04/28/2021 ...|....08/01/2031 ...
68217F-AA-O ... OMNICOM GROUP INC .. 2.AFE ..|... 1,270,668 |...96.0851 e 1T AT4 0 e (2,228) [0 [0 e 3.600 |...... 3.399 ...05/05/2016 ... |....04/15/2026 ...
682189-AQ-8 ..... ON SEMICONDUCTOR CORP .....evvvvvvvnnnneerinnnnneeevnnnns foen wen e [1,2 s .. 3.BFE ..|... ... 75,679 ]...87.2591 |..oovveenneeeenl TAA70 [ 85,000 [ocvvninneeennnd 74,170 [eeneen s (1,684) [ 176 |0 o0 e 3.875 |...... 6.153 ....11/14/2022 ...|....09/01/2028 ...
682357-AA-6 ..... 180 MEDICAL INC 2 s ..3.BFE ..|... .. 173,598 |...85.9700 |.................171,940 |.......cceeentt 200,000 |oeeeeennnnneeenn 171,940 [oeeeeeec (1,833) o 175 |0 o0 e 3.875 |...... 6.277 ....12/08/2022 ...|....10/15/2029 ...
68245X-AH-2 ..... 1011778 BC UNLIMITED LIABILITY CO . [CR—. 1,2 e .. 3.BFE ..|... .. 109,744 ]...89.4545 |... e 98,400 [oannnn (11,300 [ (31 fviiiinl0 [0 e 3.875 |...... 3.931 ....12/06/2022 ...|....01/15/2028 ...
68245X-AJ-8 ..... 1011778 BC UNLIMITED LIABILITY CO . [V 1,2 e ..4.BFE ..|... .. 105,511 |...89.5406 |... . 105,000 |oeeevnnneeeeennnn 94,018 | (11,161) oo (109) [0 o0 e 4.375 |...... 4.333 ....12/06/2022 ...|....01/15/2028 ...
682680-AY-9 ..... [0 =0 1R e I | .. 2.CFE ..|... ...86.6578 |... . 800,000 |.. 095,865 |evvniiiiiinnnnn0 [ 542 0 0 3.400 |...... 3.488 ....08/13/2019 ...|....09/01/2029 ...
682680-BB-8 ..... ONEOK INC ..eeeeeeeeeeeeeeeeieeeeeeeee e e eeenneeeeeen oo wen | [1,2 s .. 2.BFE ..|... ...84.0614 |... ... 600,000 |.. 599,538 |oeeeiiiieeeenn0 e 56 0 [0 3.100 |...... 3.112 ....08/05/2020 ...|....03/15/2030 ...
68389X-BN-4 ..... ORACLE CORP .. .2.BFE .. ...91.9910 |. .1,000,000 .978,654 |.. .3.250 |......3.734 ...06/07/2018 .. 11/15/2027
68389X-CF-0 ..... ORACLE CORP .. .2.BFE .. . 102.2837 |. . 300,000 .299,625 |.. .5.800 |......5.848 ....11/07/2022 .. 11/10/2025
68622T-AA-9 ..... ORGANON & CO .3.BFE .. ...88.5400 |. . 190,000 .168,226 |.. Ln 40126 40420 ....03/11/2022 .. 04/30/2028 ...
688225-AH-4 ..... OSHKOSH CORP ...eeeeeeeeeeeeeeeeeeeeeeneeeeeemnmeeeee foeewen | [1,2 s .. 2.BFE ..|... .. 199,248 |...84.5979 |... . 200,000 |.. 199,439 |0 e 89 0 0 3.100 |...... 3.144 ....02/11/2020 ...|....03/01/2030 ...
68902V-AK-3 ..... OTIS WORLDWIDE CORP ....eevvvvvvevneneeeenvnnineeeevnnnnns foen vee e [1,2 s .. 2.BFE ..|... .. 599,952 |...84.2515 |... . 600,000 |.. 2.599,966 |..evveiiiiiinnn0 e 0 0 2.565 |...... 2.566 ...02/19/2020 ... |....02/15/2030 ...
69007T-AE-4 ..... OUTFRONT MEDIA CAPITAL LLC ..eeeeeeeeeeeeeeeeeeeeeees foe e e 1,2 s ..4.BFE ..|... ... 70,088 |...82.9730 |..................58,081 |.....ceeerrnnnnnnn 70,000 |ooeeennnnnneeennn 58,081 [oeeee e (11,988) [ (10) |0 o0 e 4.250 |...... 4.231 ...01/21/2021 ...|....01/15/2029 ...
690732-AF-9 ..... OWENS & MINOR INC ..eeviviivninnneeeiiiiineeecennineeeens foes e e 1,2 s ..4.BFE ..|.. ..93,930 [...79.7300 |........00oeeeennn91,690 |oeennnnniinnnnn 115,000 [oicnnnnnnnnn 91,690 oceeennnnn (2,569) [ 329 il [0 4.500 |...... 8.253 ....11/14/2022 ...|....03/31/2029 ...
690732-AG-7 ..... OWENS & MINOR INC ..eeeeenneeeeeeen e eeeeeneeeeeee foes e | 1,2 s ..4.BFE ..|... ...85.9400 |... . . eeeerneeeeennn 12,891 [ (855) [l 8 |0 [0 e 6.625 |...... 8.438 ....12/09/2022 ...|....04/01/2030 ...
690742-AE-1 ..... OWENS CORNING ...eveveeeiivninieeciniieeecevvineeeeenns oo wen e [ 1,2 s .. 2.BFE ..|... ...98.4886 |... 246,222 |.... ..250,000 |oeevenennennnnnn. 248,919 [0 830 [0 [0 e 4.200 |...... 4.438 ....11/04/2014 ...|....12/01/2024 ...
690742-AF-8 ..... OWENS CORNING ..veeeeeeeeieeeeeemne e e eeen e eeeens o wen | [ 1,2 s .. 2.BFE ..|... ...93.4684 |... 1,402,027 |.... 1,500,000 |-eevenreeeenn 1,477,199 [0 | 5,663 [0 0 e 3.400 |...... 3.849 ...06/13/2018 ...|....08/15/2026 ...
69331C-AH-1 ..... PGBE CORP ....vvivvivviniieiiiniineeecnninneeseennneeeeees oo ven e [1,2 s .. 3.CFE ..|... ...91.2500 |... ...63,875 |.... +..70,000 |oeevvviniiiennnnn 83,875 [ (614) [ 89 [0 [0 e 5.000 |...... 6.737 ....12/06/2022 ...|....07/01/2028 ...
69336V-AB-7 ..... PGT INNOVATIONS INC L4.AFE .. ...83.7242 |. .. 167,449 |. . 200,000 4375 |......4.412 ....10/08/2021 .. 10/01/2029
693475-AZ-8 ..... PNC FINANCIAL SERVICES GROUP INC .1.GFE .. ...85.1164 |. ..510,699 |. . 600,000 .2.550 |......2.582 ...01/16/2020 .. 01/22/2030
693475-BH-7 ..... PNC FINANCIAL SERVICES GROUP INC . 1.GFE .. . 101.1122 |. ..455,005 |. ..450,000 0] .5.671 |......5.677 ....10/25/2022 .. 10/28/2025
693506-BP-1 ..... PPG INDUSTRIES INC ...covvvniiiiiiiiiiiiiiiiieceeceians foen e L2.AFE .. ...94.8605 |. .. 711,454 ). . 750,000 (1,853) | .3.750 |...... 3.450 ....06/15/2019 .. 03/15/2028 ...
69353R-FJ-2 ..... [PNC BANK NA ............. 1FFE .. ...93.4214 |. .. 3,036,196 |. . 3,250,000 . 1,285 |. eeenn3.250 |......3.298 ...01/17/2018 .. 01/22/2028 ...
69356M-AA-4 ..... PM GENERAL PURCHASER LLC .. ..4.CFE ..|.. ...76.2606 |.................. 49,569 |..................65,000 |.ooiiiiinnnnnnn 49,569 |ainnn (7,668) [iiiiinn 1000 [0 [0 9.500 ... 11/22/2022 ...|....10/01/2028 ...
69371R-02-5 ... PACCAR FINANCIAL CORP ... .. 1.EFE ..|... ...95.4709 |.................668,296 |................ 700,000 |........oeeeeennn699,480 |oeeeniiiinnnnni0 v 312 |0 0 e 2.150 ....08/08/2019 ...|....08/15/2024 ...
69832A-AC-0 ..... PANASONIC HOLDINGS CORP . .. 2.AFE ..|... ...87.6774 |.................876,774 |..............1,000,000 |.............. 1,000,000 |.......cccvveeeea0 forrrrrrnnininnnn0 Joonnniinnnnnl0 [0 e 3.113 ...07/10/2019 ...|....07/19/2029 ...
69867D-AA-6 ..... CLARIOS GLOBAL LP .. 4.AFE ..|... 97,7129 |l 83,056 [oninieeeennn.85,000 [oieiiiiiiee e 82,285 | (169) [ s 90 [0 o0 e 6.250 ...12/06/2022 ...|....05/15/2026 ...
69867D-AC-2 ..... CLARIOS GLOBAL LP .. 5.AFE ..|... . 74,123 (...97.9965 |... reveenenneeeennn 19,000 [ounniiiiiin 73,497 | (BAT) [ 21 0 [0 8.500 ....11/14/2022 ...|....05/15/2027 ...
701094-AN-4 ..... PARKER-HANNIFIN CORP . .. 2.AFE ..|... .. 463,545 |...89.5323 |... 416,325 |.... . 464,012 [oooeeeeeeiieee 0 e 185 [0 0 e 3.250 ...06/05/2019 ...|....06/14/2029 ...
70450Y-AE-3 ..... PAYPAL HOLDINGS INC ... .1.GFE .. ,000,398 |...87.3428 |. ..873,428 |. .1,000,000 .1,000,293 |.. .2.850 |.. ....09/19/2019 .. 10/01/2029 ...
708696-BZ-1 ..... PENNSYLVANIA ELECTRIC CO .. L2.AFE .. ...89.9635 |. ..539,781 |. . 600,000 599,227 |.. .3.600 |.. ....05/28/2019 .. 06/01/2029
709599-All-4 . PENSKE TRUCK LEASING CO LP .2.BFE .. ...91.8506 |. .. 1,653,311 |. .1,800,000 .1,802,460 |.. .3.400 |.. ....10/26/2016 .. 11/15/2026
709599-BH-6 ..... [PENSKE TRUCK LEASING CO LP .. .2.BFE .. ...84.4255 |. .. 759,829 |. . 900,000 .900,127 |.. .3.350 |.. ...09/24/2019 .. 11/01/2029
713448-CT-3 . PEPSICO INC .. .1EFE .. ...95.6469 |. ..765,175 |. . 800,000 763,612 |.. RN .. ....10/28/2022 .. 04/30/2025 ...
713448-EL-8 ..... PEPSICO INC .. .. 1.EFE ..|... ...88.4211 |... . 600,000 |.. 598,781 |0 o168 0 [0 2.625 ...07/25/2019 ...|....07/29/2029 ...
71376L-AE-0 ..... PERFORMANCE FOOD GROUP INC ..4.BFE ..|.. ...86.6620 |... 238,321 |ooevennn (34,080) [oeiviiineenn 79 vl 0 s 4.250 ....12/06/2022 ...|....08/01/2029 ...
714270-AA-6 ..... PERNOD RICARD INTERNATIONAL FINANCE LLC ... .. 2.AFE ..|... ...82.68% |... e 1,298,639 [oeiiieiiieenn0 e 9,190 [0 o0 e 1.250 ...05/12/2021 ...|....04/01/2028 ...
T167TK-AA-6 ..... PETSMART LLC .. 4.AFE ..|... . ...90.4947 |... 225,379 e 879 0 0 4.750 ... 11/23/2022 ...|....02/15/2028 ...
718547-AE-2 ..... PHILLIPS 66 CO ... .. 2.AFE ..|... .. 494,925 |...93.9121 |... 497,283 o0 el BTT 0 [0 3.550 ....05/13/2019 ...|....10/01/2026 ...
720186-AL-9 ..... PIEDMONT NATURAL GAS COMPANY INC ... .. 2.AFE ..|... .. 748,110 |...91.8355 |... .. 048,730 o0 [ 174 0 0 3.500 ...05/21/2019 ...|....06/01/2029 ...
720186-AN-5 ..... PIEDMONT NATURAL GAS COMPANY INC ... .. 2.AFE ..|... .. 199,262 |...81.8267 |... 163,653 |.... . 200,000 |.. 199,382 |0 e BT 0 [0 2.500 ....03/08/2021 ...|....03/15/2031 ...
T2147K-AE-8 ..... PILGRIMS PRIDE CORP .. 2.CFE ..|... .. 194,750 |...96.9976 |... 193,995 |.... ... 200,000 |.. 197,086 [ooovvvvveneennnn0 e 522 o0 0 e 5.875 ....02/22/2018 ...|....09/30/2027 ...
723787-AR-8 ..... PIONEER NATURAL RESOURCES CO ... L2.AFE .. 1,000,068 |...79.5619 |. ..795,619 |. .1,000,000 1,000,045 |.. .eenn2.150 |.. ....01/20/2021 .. 01/15/2031 ...
72650R-BM-3 ..... PLAINS ALL AMERICAN PIPELINE LP .... .. 2.CFE ..|... .. 682,500 |...86.9553 |... 869,553 |.... .1,000,000 |. ....742,930 L. 26,315 o0 0 3.550 ...09/09/2019 ... |....12/15/2029 ...
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T37446-AP-9 ..... POST HOLDINGS INC LABFE Ll 201,250 |...90.4915 |................. 180,983 |................ 200,000 |.................180,983 |......... (19,913) [c....ccreeees (104) |ooervnnniiennnn0 [0 | 5.500 |...... 5.422 ...06/27/2019 ...|....12/15/2029 ...
737446-A0-7 ..... POST HOLDINGS INC ..4.BFE ..|... ..100,000 |...85.9790 |...cevvunieeeennn 85,979 |oeenniiinnnnnt 100,000 |ooeeeeniineeeennn 85,979 [ (14,021) [0 0 o0 e 4.625 |...... 4.624 ....11/22/2021 ...|....04/15/2030 ...
740189-AG-0 ..... PRECISION CASTPARTS CORP ......ccevvunnvverinnnnnnneeennns oo ven e [1,2 il .. 1.CFE ..|... 1,377,630 |...99.9088 |.............. 1,498,632 |.............. 1,500,000 |.............. 1,499,412 [.....cocceeiin0 Joeeeennn 15,312 [0 el s 2.500 |...... 3.549 . 11712/2013 ... |....01/15/2023 ...
740212-AL-9 ..... PRECISION DRILLING CORP ...eevvveeeeeeeeneieeeeeenenee [ e | Conn | 1,2 s ..4.BFE ..|... . 54,377 [...96.7500 |.....cevvueeeenn 83,213 |eiiiiiiieennnn85,000 [oneeiinnieeen 53,213 e (1,190) [ 25 o0 [0 7125 |...... 7.531 ....11/18/2022 ...|....01/15/2026 ...
74101X-AE-0 ..... PRESIDIO HOLDINGS INC ..ccvvvvnnieiiiininieeciinineeeensfoes e e 1,2 s ..4.BFE ..|.. ..55,425(...91.1930 [.....coevvnneenn . 54,716 |oeeninniiinnnnn 80,000 [onniininnnn 54,716 e (825) [ 116 0 [0 4.875 |...... 6.998 ....11/16/2022 ...|....02/01/2027 ...
T4112B-AM-7 ... PRESTIGE BRANDS INC ..4.BFE ..|... ... 48,625 |...82.4078 |.....ouuieeeennnn 41,204 o nn2.50,000 [oeeeiiiieeeeenn 41,204 [ (7,418) [ 122 |0 0 e 3.750 |...... 4.102 ....09/28/2021 ...|....04/01/2031 ...
T4166M-AF-3 ..... PRIME SECURITY SERVICES BORROWER LLC . .. 3.CFE ..|... .. 100,379 |...86.4063 |... .. GG C T R | I RN | B RN 3.375 |...... 6.508 ....12/06/2022 ...|....08/31/2027 ...
T4166N-AA-2 ..... ADT SECURITY CORP .|--8.CFE ..|... ...84.9829 |... ..220,000 |.. e 280 fereiiiiii 0 0 [ 4.875 |...... 7.038 ... 11/22/2022 ...|....07/15/2032 ...
74256L-AU-3 ..... PRINCIPAL LIFE GLOBAL FUNDING |1 .. 1.EFE .. ...93.0519 |. .3,000,000 .81 .3.000 |......3.031 ....04/11/2016 .. 04/18/2026
74340X-BV-2 ..... PROLOGIS LP ... . 1.GFE .. ...93.6523 |. .3,000,000 ..(15,401) | .3.375 |......2.775 ....08/13/2019 .. 12/15/2027
743820-AA-0 ..... PROVIDENCE ST JOSEPH HEALTH . .1EFE .. ...84.8560 |. . 800,000 ......2.532 |......2.516 ...09/24/2019 .. 10/01/2029 ...
744538-AE-9 ..... PUBLIC SERVICE COMPANY OF NEW HAMPSHIRE ... .. 1.EFE ..|... L..82.4152 | 78,204 022 95,000 [ 94760 |0 e 26 [0 0 e 2.200 |...... 2.233 ....06/01/2021 ...|....06/15/2031 ...
744560-85-4 ... PUBLIC SERVICE ELECTRIC AND GAS CO ... .. 1.F FE ..|... ...93.5254 |.............. 2,338,136 |..............2,500,000 |.............. 2,435,368 |.......ccceunnn0 forrrennnnn 13,412 |0 [0 e 3.000 |...... 3.645 ...06/07/2018 ...|....05/15/2027 ...
744560-CB-0 ..... PUBLIC SERVICE ELECTRIC AND GAS CO ... .. 1.F FE ..|... ...86.0831 |...ooeveeeeen 344,133 |onieeeeeettt . 400,000 [eeeiiiieeeenn399,718 el 0 o0 36 [0 [0 e 2.450 |...... 2.461 ....01/08/2020 ...|....01/15/2030 ...
74460D-AC-3 ..... PUBLIC STORAGE ... .. 1.F FE ..|... ...93.1624 |.............. 3,027,779 |.............. 3,250,000 |.............. 3,252,643 |.eeveriinnnnnnd0 fovnninnnenn (834) |0 [0 e 3.094 |...... 3.075 ....09/19/2017 ...|....09/15/2027 ...
747525-AF-0 ..... QUALCOMM INC .. 1.F FE ..|... ...97.4157 |... . e 1,977,089 |0 e 8,644 [0 0 3.450 |...... 3.938 ....05/30/2018 ...|....05/20/2025 ...
T4834L-AV-2 ..... QUEST DIAGNOSTICS INC ... .. 2.BFE ..|... ...99.0755 |... 1,000,000 |..eeenrennennn 1,008,971 [ooeeiiiinininnn0 e (3,789) [0 il s 4.250 |...... 3.845 ....07/07/2015 ...|....04/01/2024 ...
74834L-BB-5 ..... QUEST DIAGNOSTICS INC ... .. 2.BFE ..|... . ...86.4%81 |... ... 800,000 |.. 798,479 |eoeeeeeeeiieee0 e 179 [0 o0 e 2.950 |...... 2.979 ...12/12/2019 ...|....06/30/2030 ...
74841C-AA-9 ..... ROCKET MORTGAGE LLC .. 3.AFE ..|... .. 118,619 |...79.2438 |... . 150,000 |.. Lo 118,866 |oevnenen e (261) [ 498 0 [0 3.625 |...... 7.909 ....12/06/2022 ...|....03/01/2029 ...
749571-AF-2 ..... RHP HOTEL PROPERTIES LP L4.AFE .. . 81,924 |...90.5011 90,000 ..81,451 |.. 4.750 |......6.936 ....12/06/2022 .. 10/15/2027
749571-AG-0 ..... RHP HOTEL PROPERTIES LP L4.AFE .. ...86.2504 |. . 160,000 .138,015 |.. .4.500 |......7.060 ....12/19/2022 .. 02/15/2029
T4977R-DR-2 ... COOPERATIEVE RABOBANK UA . 1.GFE .. ...96.1246 |. . 750,000 750,000 |.. .4.655 |......4.654 ....08/15/2022 .. 08/22/2028
75281A-BJ-7 ..... RANGE RESOURCES CORP . .3.CFE .. . 103.0445 |. 20,000 ..20,000 |.. .8.250 |......8.247 ....01/05/2021 .. 01/15/2029 ...
75281A-BK-4 ..... RANGE RESOURCES CORP .. .3.CFE .. ...88.1098 |. . 150,000 132,165 |.. e 4750 |......4.750 ....01/24/2022 .. 02/15/2030 ...
754730-AG-4 ..... RAYMOND JAMES FINANCIAL INC ... .. 1.G FE ..|... ...96.5840 |... . 600,000 |.. +...803,304 |..oeiiiiiiiinnn0 e (394) |0 [0 4.650 |...... 4.557 ....03/26/2020 ...|....04/01/2030 ...
75513E-C6-4 ..... RAYTHEON TECHNOLOGIES CORP .. .. 2.AFE ..|... ...98.0855 |... .2,000,000 |.. .1,998,968 |....ocoevvnnienni0 829 [0 o0 3.200 |...... 3.244 ....03/29/2017 ...|....03/15/2024 ...
75524K-N0-3 ... CITIZENS BANK NA .. 2.AFE ..|... ...97.8882 |... ... 500,000 |...eeniiiiennnn 500,000 foiiiiiininnn0 foveiiiiiiiinnnl0 [0 0 4.119 |...... 4122 ...05/18/2022 ...|....05/23/2025 ...
75524K-PG-3 ... CITIZENS BANK NA .. 2.AFE ..|... ...96.6919 |... 750,000 |oeeevnunereeennn 750,000 foeeneeeeennnennn0 ooeeiiiiiiie0 0 [0 e 4.575 |...... 4.577 ....08/04/2022 ...|....08/09/2028 ...
75524K-PT-5 ... CITIZENS BANK, NATIONAL ASSOCIATION .. .. 2.AFE ..|... . 101.1739 |... 500,000 |.eevvvennienennn 500,000 foeeniiiiiinnnnn ovvviiiiiiiin0 o0 [0 | 6.064 |...... 6.064 ....10/20/2022 ...|....10/24/2025 ...
75606D-A0-4 ..... ANYWHERE REAL ESTATE GROUP LLC ..4.BFE ..|... ...72.9510 |... ... 110,000 |.evenieeennnn... 80,246 [..oeeenn(28,196) |oevenneeeeennn 37 [0 0 s 5.250 |...... 5.470 ....12/06/2022 ...|....04/15/2030 ...
756109-AR-5 ..... REALTY INCOME CORP ....... .1.GFE .. ...97.3944 |. ..2,210,854 |. .2,270,000 . 2,315,467 |.. .4.125 |......3.519 ...01/18/2017 .. 10/15/2026 ...
7591EP-AQ-3 . REGIONS FINANCIAL CORP L2.AFE .. ...93.5236 |. ..374,094 |. . 400,000 .399,402 |.. .2.250 |......2.315 ....05/13/2020 .. 05/18/2025
7591EP-AT-7 ..... REGIONS FINANCIAL CORP L2.AFE .. ...85.1088 |. .. 1,361,740 |. .1,600,000 .1,595,305 |.. . ......1.855 ....08/26/2021 .. 08/12/2028
760759-AS-9 ..... REPUBLIC SERVICES INC .2.BFE .. ...93.3239 |. ..933,239 |. .1,000,000 .3.375 |......4.025 ....06/08/2018 .. 11/15/2027
760759-AV-2 ..... REPUBLIC SERVICES INC ... .2.BFE .. ...84.0860 |. ..672,688 |. . 800,000 ......2.300 |......2.220 ...06/10/2021 .. 03/01/2030 ...
76174L-AA-1 ... PACTIV EVERGREEN GROUP ISSUER LLC ....eveeeeeveeeeeee fo e e 1,2 s .. 4.AFE ..|... .. 104,869 |...88.6348 |... . 105,000 |oeeevveneeeeennnn 93,067 foueeeeenn (9,084) [oeeeeeinieec 19 [0 e l0 e 4.000 |...... 4.022 ...04/15/2021 ...|....10/15/2027 ...
767754-CL-6 ..... RITE AID CORP ..ovevevvvieeeceiiieeeccvneeeeecvnie foewen e [ 1,2 s ..4.CFE ..|.. .. 77,365 ...53.4805 |..................66,851 |............... 125,000 [oeeennnnnnnnnnn 6,851 e (11,173) [t 889 |0 o0 e 8.000 ....11/30/2022 ...|....11/15/2026 ...
771367-CE-7 ..... ROCHESTER GAS AND ELECTRIC CORP ...eevvveeeeeeeeneeeefo e e 1,2 s .. 1.F FE ..|... ...76.4769 |.................458,861 |................ 600,000 |...........eeee. 800,000 |..eereeeennnnnn0 fooveeniiiiieeen0 feeeeienl0 [0 e 1.850 ...11/16/2020 ...|....12/01/2030 ...
TT340R-AT-4 ..... ROCKIES EXPRESS PIPELINE LLC ..evvvvvvviiienniiviinnnns foee e e 1,2 s .. 3.AFE ..|... ...87.9955 | ..iiiiinnnnnn 39,598 | 45,000 [oiiiiiinnnn 38,586 [0 e T4 0 [0 4.800 ....11/18/2022 ...|....05/15/2030 ...
775109-AY-7 ..... ROGERS COMMUNICATIONS INC ..eeevveeeeeeeeeneeeeeeenes foee e [ Conn | 1,2 s .. 2.AFE ..|... ...99.1374 |... e (BAT3) |0 [0 | 4.100 ....07/14/2015 ...|....10/01/2023 ...
T76743-AG-1 ..... ROPER TECHNOLOGIES INC ...eevvveniiiiiiiiiiiiiiniineens oo e e 1,2 s .. 2.AFE ..|... ...86.8476 |... . .. < R | B FON | ) R, 2.950 ...08/19/2019 ...|....09/15/2029 ...
T76743-AJ-5 ..... ROPER TECHNOLOGIES INC ..eevveeeeeeeieeeeeeeeeeieeeee oo e e [ 1,2 s .. 2.BFE ..|... ...80.3855 |... 321,542 |.... ... 400,000 |.. 397,348 824 [0 |0 [ 2.000 ....07/14/2021 ...|....06/30/2030 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC ...eevvveniiiiiiiiiivviniieeens oo e e 1,2 s .. 2.AFE ..|... ... 77.2903 |... ..463,742 |.... . 600,000 |.. ....586,551 e 1507 0 [0 1.750 ...07/23/2021 ...|....02/15/2031 ...
780153-BL-5 ..... ROYAL CARIBBEAN CRUISES LTD . .4.CFE .. . 100.2500 |. 95,000 ..95,238 |.. I ... 11.625 |.. ...11/30/2022 .. 08/15/2027 ...
780153-BS-0 ..... ROYAL CARIBBEAN CRUISES LTD .... ..3.CFE ..|... . 100.4875 |... 96,000 |oiiieeiiiiiiinnns 95,463 o 0 0 8.250 ...11/30/2022 ... |....01/15/2029 ...
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78016E-2D-2 ..... ROYAL BANK OF CANADA .......eevviiiriiiiiiiiiiiniinneeeens LLEFE L 993,675 |...95.1783 |[....cevvvvnnnnnns 951,783 |oevvveniens 1,000,000 |eeeennirrennnnnn 994,418 |ovvveiiveiennnn0 [ 743 |0 [0 0030625 3.765 ....06/24/2022 ...|....05/04/2027 ...
78355H-KQ-1 ..... RYDER SYSTEM INC .. 2.BFE ..|... ...98.2249 |... . 600,000 |.. 599,974 o0 e 10 0 [0 ]l 40625 4.627 ...04/02/2020 ...|....06/01/2025 ...
78410G-AD-6 ..... SBA COMMUNICATIONS CORP . .. 3.BFE ..|... ...90.3389 |... ....225,847 |..oeen . (17,588) [oiieennn 1,408 il 0 L0 3875 4.577 ....06/19/2020 ...|....02/15/2027 ...
78454 -AL-4 ..... S\t ENERGY CO ..3.CFE ..|... ...95.9991 | 95,999 |iiiiiieennnnt. 100,000 foiiiiiiieeeennn 95,999 | (1,162) [ 16T |0 [0 ]l 50625 6.923 ....11/08/2022 ...|....06/01/2025 ...
78466C-AC-0 ..... SS&C TECHNOLOGIES INC ..4.BFE ..|.. ...93.8532 |... . e 195,000 [oannniinnnnn. 183,014 |l (12,395) [ (TA) [0 eeennnll0f110050500 . 5.449 ...08/22/2019 ...|....09/30/2027 ...
78471R-AB-2 ..... SRS DISTRIBUTION INC .... ..4.CFE ..|... ...88.6470 |... 093,079 |eeeeiiieeeeenn 105,000 |oeeneeennnennn 92,877 |oeeeiiiieeeen0 [ 187 o0 |0 [ 40625 oL 7.205 ....11/22/2022 ...|....07/01/2028 ...
78471R-AD-8 ..... SRS DISTRIBUTION INC .... ..5.B FE ..|... ...79.5853 |... L ABTT2 55,000 [ 43,772 e (1,497) [l 3 [0 a0 f11006.000 . 9.554 ....12/19/2022 ...|....12/01/2029 ...
784860-AD-3 ..... SVB FINANCIAL GROP ... .. 2.BFE ..|... ...96.0735 |...covnnennnns 1,441,102 |.............. 1,500,000 |-...........e. 1,502,890 [oeeeeeeennnnnnnn Joveeennen (1,322) el eeeiiiieeeel0 10022282500 |- 3.403 ....02/03/2015 ...|....01/29/2025 ...
784860-AF-8 ..... SVB FINANCIAL GROUP .2.BFE .. ...72.2325 |. ..1,011,256 |. .1.822 ....01/27/2021 .. 02/02/2031
784860-AH-4 ..... SVB FINANCIAL GROUP .2.BFE .. ...82.8321 ..828,321 | .2.081 ....05/11/2021 .. 05/15/2028
784860-AR-2 ..... SVB FINANCIAL GROUP .2.BFE .. ...94.6995 |. L 473,497 | oo 4.206 ...06/26/2022 .. 04/29/2028 ...
78573N-AF-9 ..... SABRE GLBL INC .eeeveeeeeeeennieeeeeemnneeeeeeenneeeeee oo wen e [1,2 s ..4.BFE ..|... . ...95.5583 |... ...66,891 |t 70,000 |oeeneeeinnnenn 66,891 | (78) [t 87 o0 |0 [ 70375 9.240 ....12/06/2022 ...|....09/01/2025 ...
79466L-AG-9 ..... SALESFORCE INC ..eevevviiiiieeiciiiieeeceiiieeeeceenns foee ven e [1,2 s .. 1.F FE ..|... .. 233,223 |...93.8409 |... 238763 0 [ 10541 0 [0 )00 0.625 4.782 ....11/01/2022 ...|....07/15/2024 ...
79466L-AH-7 ..... SALESFORCE INC ...eeeeeeeeeeeeeene e eeeemn e eeeeenns foee wee e [1,2 s .. 1.F FE ..|... .. 397,936 |...85.4503 |... 1.398,351 |oeeeiieeenn0 e 283 0 [0 ]l 10500 1.578 ....06/29/2021 ...|....07/15/2028 ...
79466L-AJ-3 ..... SALESFORCE INC 2 s .. 1.F FE ..|... .. 398,844 |...79.9722 |.................319,889 [................ 400,000 |.................399,000 [...ooeerrrnnnnnn0 fooviinnnnnnnn 107 o0 o0 el 12950 | 1.982 ....06/29/2021 ...|....07/15/2031 ...
80281L-AP-0 ..... SANTANDER UK GROUP HOLDINGS PLC .. [V 2,5 .. .. 2.AFE ..|... 1,400,000 |...77.5171 |.............. 1,085,240 |.............. 1,400,000 |.............. 1,400,000 |....cce0cereeeee0 Jourrriereeennnans0 fooreeiiiiin0 0 [..2.8%6 ... 2.8% ...03/08/2021 ...|....03/15/2032 ...
80281L-AQ-8 ..... SANTANDER UK GROUP HOLDINGS PLC .. [CR—. 2,5 ... .. 2.AFE ..|... ..400,000 |...85.1424 |... . PR | I N | B R < N NN 1.673 ....06/07/2021 ...|....06/14/2027 ...
808513-A0-8 ..... CHARLES SCHIAB CORP .. 1.F FE ..|... .. 998,390 |...94.0304 |... . . ....999,284 e 188 [0 |0 f003.200 . 3.219 ...02/27/2017 ...|....08/02/2027 ...
808513-Bi-4 ..... CHARLES SCHWAB CORP .. 1.F FE ..|... ,011,730 |...94.6662 |... .3,000,000 |.. .... 3,006,484 e (1,208) [0 00000030300 3.250 ....08/21/2017 ...|....04/01/2027 ...
810186-AS-5 ..... SCOTTS MIRACLE-GRO CO .4BFE .. 288,482 |.. 81.0000 |. ..350,000 . 1,087 |. .6.159 ...10/15/2019 .. 10/15/2029
81104P-AA-7 ..... E W SCRIPPS CO ... .4BFE .. 58,388 |...89.2500 |. 65,000 .101 .8.586 ....11/30/2022 .. 07/15/2027
817250-AK-9 ..... SENSATA TECHNOLOGIES BV ... .3.CFE .. 172,500 |...86.2500 |. . 200,000 .6.674 ... 11/17/2022 .. 04/15/2029
817565-CE-2 ..... SERVICE CORPORATION INTERNATIONAL ....covvvennvvvvnnnnn foun oue .3.CFE .. 134,537 |...93.7549 |. . A ..135,000 .5.186 ....12/06/2022 .. 06/01/2029 ...
817565-CG-7 ..... SERVICE CORPORATION INTERNATIONAL ...eevvveeneeeeennnas feen e .3.CFE .. 104,319 |...84.2687 |. ...88,482 |. . 105,000 ......4.087 ....12/06/2022 .. 05/15/2031 ...
81762P-AE-2 ..... SERVICENOW INC .. 2.AFE ..|... ,563,895 |...76.7468 |... ,285,500 |.... 1,675,000 |..ooennnn. 1,681,694 [0 e 11,0682 [0 oiiiiinnnl0 sl 12400 . 2.193 ....07/26/2021 ...|....09/01/2030 ...
824348-AV-8 ..... SHERWIN-WILL IAMS CO .. 2.BFE ..|... .. 998,480 |...97.1682 |... 1,000,000 |-evveeneeeeennnn999,675 [0 e 221 [0 0 80125 | 3.149 ....05/02/2017 ...|....06/01/2024 ...
82481L-AD-1 ..... SHIRE ACQUISITIONS INVESTMENTS IRELAND D .. .. 2.BFE ..|... 3,001,480 |...93.9311 |... .3,000,000 |.............3,000,609 [...oeeevvnenennn0 Joveeninee e (178) feeicciinl0 o0 000003.200 . 3.193 ....09/20/2016 ...|....09/23/2026 ...
828807-CV-7 ..... SIMON PROPERTY GROUP LP .. 1.G FE ..|... ,945,200 |...95.8333 |... .2,000,000 |.. e 1,705 [0 |0 0080500 e 3.940 ...06/21/2018 ...|....09/01/2025 ...
820259-BA-7 ..... SINCLAIR TELEVISION GROUP INC ... .. 3.CFE ..|... ... 42,218 |...74.9686 |... (1,122 [ 136 0 0 [ 4125 ) 8.119 ....12/06/2022 ...|....12/01/2030 ...
82967N-BG-2 ..... SIRIUS XM RADIO INC ... ..3.CFE ..|... .. 403,245 |...82.5210 |................. 334,210 [.................405,000 |[.................334,210 |......... (69,261) [cvvueeeeeennnen 92 foeeeiiiiieee 0 |0 [ 4125 [ 4.182 ...12/06/2022 ...|....07/01/2030 ...
82967N-BJ-6 ..... SIRIUS XM RADIO INC .3.CFE .. . 84,387 |...87.0300 |. .(10,418) |. .4.138 ....12/06/2022 .. 07/15/2028 ...
82967N-BL-1 ..... SIRIUS XM RADIO INC .3.CFE .. . 24,500 |...88.7940 |. .3.684 ....12/06/2022 .. 09/01/2026
82067N-BM-9 ..... SIRIUS XM RADIO INC ... .3.CFE .. ..54,132[...78.0169 |. .4.076 ...12/06/2022 .. 09/01/2031
83001A-AB-8 ..... SIX FLAGS ENTERTAINMENT CORP .4.CFE .. . 48,849 [...96.2825 |. .6.365 ....12/06/2022 .. 07/31/2024
83001A-AC-6 ..... SIX FLAGS ENTERTAINMENT CORP .4.CFE .. 118,039 |...90.2950 |. . A . 130,000 ......8.027 ....12/06/2022 .. 04/15/2027 ...
83088M-AL-6 ..... SKYWORKS SOLUTIONS INC .. 2.CFE ..|... .. 398,456 |...78.5272 |... 314,109 |.... . 400,000 |.. 898,673 e e 136 0 [0 ]22223.000 . 3.045 ...05/12/2021 ...|....06/01/2031 ...
83368R-BC-5 ..... SOCIETE GENERALE SA .. oo |- 2.BFE ..|... .. 399,696 |...86.2687 |... 345,075 |.... . 400,000 |.. 899,772 o0 [ 49 0 [0 1792 1.805 ....06/03/2021 ...|....06/09/2027 ...
83368R-BD-3 ..... SOCIETE GENERALE SA .. |--2.BFE ... .. 398,072 |...77.2195 |... 308,878 |.... . 400,000 |.. 398,310 |oeeveiiiieeenn0 [ 183 0 0 ]l.2.889 2.940 ...06/03/2021 ...|....06/09/2032 ...
83545G-BD-3 ... SONIC AUTOMOTIVE INC weevvevevninieeiiinieeeecevines foee e e 1,2 s .. 3.CFE ..|... ... 41,688 |.. 80.0708 |... ...40,035 |.... ...50,000 |oeevveiniinnnnnnnn40,085 [ (1,759) | 107 o0 o0 el 40625 | 7.751 ....12/06/2022 ...|....11/15/2029 ...
844741-BE-7 ..... SOUTHNEST AIRLINES €O .veeeeeeeeneeeeeeeeieeeeeeenns fooe ven e [1,2 s .. 2.AFE ..|... .. 924,285 |...92.1142 |... ..863,110 |.... ..937,000 |oeevrrunneeeennn809,415 [0 e (6,078) [0 el 0 ]l 30450 |l 2.872 ...08/22/2019 ...|....11/16/2027 ...
845467-AP-4 ..... SOUTHNESTERN ENERGY €O ..evvvvvvvivnneniiecirnineeeeens oo wen e [1,2 il .. 3.AFE ..|... ... 97,315 |. 103.0969 |... 095,000 |oeivviininnnnnnnn 96,548 [ (750) i (16) [0 0]l 8375 | 7.834 ...12/08/2022 ...|....09/15/2028 ...
845467-AS-8 ..... SOUTHNESTERN ENERGY €0 evvveeeeeeeeeieeeeeemnieeeeeeen oo wee e [1,2 s .. 3.AFE ..|... .. 103,591 |...91.2019 |... . . 110,000 |.. +..100,322 |.oeeiee e (8,357) [ 88 0 0 ] BL3TE 6.382 ....12/06/2022 ...|....03/15/2030 ...
84762L-AX-3 ..... SPECTRUM BRANDS INC ...cevvveniiiviinninievciniineevcenns oo vee e 1,2 s ..4.BFE ..|... .. 200,500 |.. 77.7760 |... 155,562 |.... . 200,000 |.. 22 165,552 |ouunn (41,905 [ (43) |veiiiniiennl0 0 003875 3.845 ....02/19/2021 ...|....03/15/2031 ...
85172F-AM-1 ... ONEMAIN FINANCE CORP . .3.BFE .. 199,500 |...96.0675 |. .. 192,135 |. . 200,000 192,135 |.. ......6.916 ...05/29/2018 .. 03/15/2025 ...
85172F-AR-0 ..... ONEMAIN FINANCE CORP .....oovvivvvvvnniiiinnnnnnnnnennnnsfone von | eeeen |[1,2 1iiiiss ..3.BFE ..|.. . 60,775 |...81.7901 ...53,164 |.... ..65,000 |.iiieeiiiiiiiinnns 53,164 |..ooooee (7,540) [ (82) |ovvvineneeennnn0 o0 ] 6.376 L 5.701 ...11/08/2019 ...|....11/15/2029 ...
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85205T-AN-0 ..... SPIRIT AEROSYSTEMS INC ..eevvviiviiiiiiiiiiiiiieeeees s L 3.CFE (ot 48,575 [. 105.2700 |........00eeeeen 50,530 |ovvvnnnninnnnnnn 48,000 [onniiinnnnnnn 48,527 i (46) [ (2) |0 0 | 9.375 |...... 9.197 [MN ...... ....12/06/2022 ...|....11/30/2029 ...
85207U-Ad-4 ..... SPRINT LLC ... .. 3.AFE ..|... . 103.2546 |.....ovnnieeeeennn 98,092 |oninniiiennnnnn 95,000 [oeeiiiniineeennnn 98,092 |onenieiiit (39) e (82) [0 o0 e 7.625 |...... 5.744 [FA ...... ....12/08/2022 ...|....02/15/2025 ...
852234-AP-8 ..... BLOCK INC .... .. 3.BFE ..|... L 797925 [ 99,741 | 125,000 [ 99,741 | (2,099) [ 284 0 0 3.500 |...... 6.380 | D ....... ...12/06/2022 ...|....06/01/2031 ...
853496-AD-9 ... STANDARD BUILDING SOLUTIONS INC .. ..3.BFE ..|... L..89.7910 |oeeeeenieeeeen 121,218 | 135,000 [ 120,778 et (10) [ 245 |0 0 e 4.750 |...... 7.283 [ ....... ....12/06/2022 ...|....01/15/2028 ...
8534%6-AG-2 ..... STANDARD BUILDING SOLUTIONS INC .. .. 3.BFE ..|... ...81.4925 |... . e 81,492 | (B79) e 148 0 L0 4.375 |...... 7.53 ([ ....... ....12/06/2022 ...|....07/15/2030 ...
854502-AL-5 ... STANLEY BLACK & DECKER INC .. .. 1.G FE ..|... ...82.1842 |... 821,842 |.... .1,000,000 |.. 997,558 o0 0808 0 [0 2.300 |...... 2.337 [MS ...... ...02/03/2020 ...|....03/15/2030 ...
855030-AN-2 ..... STAPLES INC ..4.CFE ..|.. .. 86.0680 |... 150,619 |.... .. 175,000 |.. ... 150,619 oeeeninnn (3,878) feuniiiiinnnnn 857 Joeciiiiiiinl0 [0 7.500 ....12/06/2022 ...|....04/15/2026 ...
855030-AP-7 ..... STAPLES INC .... ..5.B FE ..|... ...72.0100 |... ...57,608 |.... .. 10.750 ....11/18/2022 ...|....04/15/2027 ...
855244-AZ-2 ... STARBUCKS CORP . L2.AFE .. ...84.3305 |. ..505,983 |. .2.550 |.. ....06/04/2020 .. 11/15/2030 ...
857477-BC-6 ..... STATE STREET CORP .. 1EFE .. ...98.8670 |. ..988,670 | .1,000,000 |.. .3.776 |.. ....11/28/2018 .. 12/03/2024 ...
857477-BD-4 ..... STATE STREET CORP .. .1EFE .. ...94.4260 |. ..944,260 |. . ,000,000 .. L4141 ...11/28/2018 .. 12/03/2029 ...
857477-BG-7 ..... STATE STREET CORP .. 1.F FE ..|... .. 199,188 |...85.0469 |... 170,094 |.... ... 200,000 |.. 199,406 |..eevvvviieeeeenn0 e 76 o0 0 [ 2.400 ...01/21/2020 ...|....01/24/2030 ...
857477-BX-0 ..... STATE STREET CORP .. 1.F FE ..|... .. 150,000 |. 102.4532 |... ..153,680 |.... . 150,000 |.. 160,000 |oeveeeniiiiennn0 o0 0 0 5.751 ....11/01/2022 ...|....11/04/2026 ...
857691-AG-4 ..... STATION CASINOS LLC ... ..4.CFE ..|... ... 99,602 |...86.9382 |... ...99,979 |.... . 115,000 |oeeeeneiieeeennnnn99,808 fnenieiiinia (96) [oeeeiiieeen 308 [0 o0 e 4.500 ....12/06/2022 ...|....02/15/2028 ...
858119-BF-6 ..... STEEL DYNAMICS INC .... .. 2.CFE ..|... .. 298,875 |. 100.0518 |.................300,155 |................ 300,000 |ooeevvnnnnnnnnnnn299,454 |0 i 122 el [0 e 5.000 ...05/03/2018 ...|....12/15/2026 ...
858119-BL-3 ..... STEEL DYNAMICS INC .... .. 2.CFE ..|... .. 199,238 |...93.8464 |................. 187,693 [.......ccevuunn 200,000 |ooeeennnnnneennnn99,617 foeeeieiiiiiennd0 oo 150 |0 o0 e 2.400 ...06/03/2020 ...|....06/15/2025 ...
858912-AG-3 ..... STERICYCLE INC .. 3.CFE ..|... ... 78,272 ]...87.2500 |... +..90,000 |oeevvriniiiennnnnn 78,385 foiiiiinnnnn (83) [oeviiiiieenn 196 [0 [0 e 3.875 ....12/06/2022 ...|....01/15/2029 ...
85917P-AA-5 ..... STERIS IRISH FINCO UNLIMITED CO .. 2.BFE ..|... .. 998,970 |...81.4859 |... . A, :999,126 |oeeeniieeeenn0 e 94 0 [0 2.700 ...08/24/2021 ...|....03/15/2031 ...
86203#-AA-8 ..... STONEHENGE CAPITAL FUND CONNECTICUT IV L . e LR .. 396,293 |...96.5580 |... 382,652 |.... 396,293 |oeveniiiiiinnnn0 o0 0 0 8.000 ....12/10/2015 ...|....12/15/2025 ...
86208#-AC-9 ..... STONEHENGE CAPITAL FUND CONNECTICUT VI, .. 1.C FE ,126,877 |.. 87.8810 |. ..990,311 |. s 1,126,877 |.. .8.000 |.. ....12/23/2021 .. 12/15/2031
8656211-AY-6 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. .. 1.G FE .. ,000,000 |...92.3758 |. 000,000 .1,000,000 |.. .3.544 |.. ....01/10/2018 .. 01/17/2028
86562\-BW-9 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. . .. 1.G FE .. ...84.1417 |. .1,000,000 .999,504 |.. .2.750 |.. ....01/07/2020 .. 01/15/2030
8656211-CB-4 ..... SUMITOMO MITSUI FINANCIAL GROUP INC ......euvvvvvrnnnn foun one .| 1.G FE .. ...79.2952 |. . 600,000 .602,368 |.. .2.130 |.. ...06/30/2020 .. 07/08/2030 ...
86563V-BC-2 ..... SUMITOMO MITSUI TRUST BANK LTD ... .. 1.F FE .. ...98.6782 |. .299,910 |.. ......4.800 |.. ....09/06/2022 .. 09/15/2025 ...
86614W-AD-8 ..... SUMMIT MIDSTREAM HOLDINGS LLC .... ..5.B FE ..|... ...84.6491 |.....ooeieennnn 16,930 [ 20,000 |oiiiiiiniiiiinen V[V R | R RN | AR B RPN | ) AN 5.750 ....06/21/2017 ...|....04/15/2025 ...
86765L-AZ-0 ..... ..3.BFE ..|... ...86.8050 |...coevuiieeennn 99,826 |ooiiniieennnn.. 115,000 |oiieiiniinneeennnn 99,826 |onenneenn (6,639) [oeeeeeeen 112 |0 [0 e 4.500 ...12/06/2022 ...|....04/30/2030 ...
86828L-AC-6 ..... SUPERIOR PLUS LP .... .. 3.CFE ..|... ...85.5000 |......oooieeeennnn 38,475 | 45,000 [oiiiiiinnnnnnn 38,475 ot (90) [ 98 [0 [0 4.500 ....11/18/2022 ...|....03/15/2029 ...
87157D-AG-4 ..... SYNAPTICS INC ..3.CFE ..|... L..84.2549 | 80,042 |02 95,000 [iiiiiieeeeennn 79,752 | (898) [ 162 [0 [0 e 4.000 ...12/08/2022 ...|....06/15/2029 ...
87166B-AA-0 ..... SYNEOS HEALTH INC .. .. 4.AFE ..|... ...80.4500 |... . e 96,630 [0 [ 289 |0 [0 3.625 ... 11/22/2022 ...|....01/15/2029 ...
87264A-AV-7 ..... T-MOBILE USA INC ... .. 2.CFE ..|... ...97.2164 |... . 750,000 |.. 31,948 0 0938 0 [0 4.750 ....09/13/2022 ...|....02/01/2028 ...
87264A-BD-6 ..... T-MOBILE USA INC . .2.CFE .. ...94.3173 |. . 620,000 .619,824 |.. .3.750 |.. ...04/03/2020 .. 04/15/2027 ...
87264A-BR-5 ..... T-MOBILE USA INC . .2.CFE .. ...90.9350 |. 90,000 ..90,153 |.. .2.250 |.. ....05/10/2021 .. 02/15/2026
87264A-BV-6 ..... T-MOBILE USA INC . .2.CFE .. .. 88.0661 . 270,000 .270,385 |.. .3.375 |.. ....06/10/2021 .. 04/15/2029
87264A-CA-1 ..... T-MOBILE USA INC . .2.CFE .. ...86.0510 |. . 600,000 611,877 |.. .2.050 |.. ...01/21/72021 .. 02/15/2028
872882-AM-7 ..... TSMC GLOBAL LTD .1.DFE .. ...98.1563 |. . 500,000 499,775 |.. ......4.375 |.. ....07/19/2022 .. 07/22/2027 ...
873050-CF-6 ..... TTX €O .. 1.F FE ..|... ...98.1980 |... . 500,000 |.. +2503,269 |.eeviiiieeennn0 e (3,041) |0 [0 4.150 ...05/20/2014 ...|....01/15/2024 ...
874054-AG-4 ..... TAKE-TWO INTERACTIVE SOFTWARE INC .. .. 2.BFE ..|... ...94.2414 |... .1,000,000 |.. L2987,024 il e 1614 0 [0 3.700 ...06/02/2022 ...|....04/14/2027 ...
87470L-AD-3 ..... TALLGRASS ENERGY PARTNERS LP ..3.CFE ..|... ...88.6840 |... . 110,000 |-eeeeniieennnnnn 97,552 [ (2,336) |oeeenneeeeen 185 [0 0 [ 5.500 ....12/06/2022 ...|....01/15/2028 ...
87470L-AG-6 ..... TALLGRASS ENERGY PARTNERS LP .. 3.CFE ..|... ...93.3618 |... ... 100,000 |eeveniiiiennnnnnn 93,362 [ooeeinnnn (1,927) |vvennennn 123 [0 a0 el 6.000 ....11/18/2022 ...|....03/01/2027 ...
875127-BH-4 ..... TAMPA ELECTRIC CO .. 1.G FE ..|... ...81.35% |... 1,400,000 |-.evenieeeenn 1,396,699 [oeieeniiiei 0 i 360 [0 0 e 2.400 ...03/17/2021 ...|....08/15/2031 ...
87612B-BG-6 ..... TARGA RESOURCES PARTNERS LP . .. 2.CFE ..|... ...95.3959 |... ... 100,000 |eeveniiiiennnnnnn 95,047 [0 i T [0 0 5.000 ....11/30/2022 ...|....01/15/2028 ...
87612E-BH-8 ..... TARGET CORP .. 1.F FE ..|... ...92.8139 |... .1,000,000 |.. 1:999,968 |.evvviiiieeeenn0 [ 0 [0 3.375 ...03/18/2019 ...|....04/15/2029 ...
879360-AD-7 ..... TELEDYNE TECHNOLOGIES INC . .. 2.CFE ..|... ...86.4427 |... .1,400,000 |.. ,397,593 |0 [ 827 [0 0 2.250 ...03/08/2021 ...|....04/01/2028 ...
879369-AG-1 ..... TELEFLEX INC .oeeeeeeeeennnnns .3.BFE .. ...91.2860 |. ...40,000 ..36,514 |.. e 4250 .. ...12/08/2022 .. 06/01/2028 ...
88023U-AH-4 ... TEMPUR SEALY INTERNATIONAL INC ... .. 3.AFE ... .. 139,019 |...84.0160 |... . 165,000 |. ... 138,626 | (802) [ 410 0 0 4.000 ...12/06/2022 ... |....04/15/2029 ...
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88033G-CS-7 ..... TENET HEALTHCARE CORP ......eevvvvvnnvrnrinnnnnennrnnnnns foon ven eeeeenn [1,2 il L 3.CFE it 107,184 |...97.5257 |oevveninnnnnnnn 109,229 [oonnnnnnnennnns 112,000 |oevveeniiiinnnnn 105,359 [oeenvvvevnns (B31) [ (673) [0 o0l 40625 | 4.377 ....12/06/2022 ...|....07/15/2024 ...
88033G-CX-6 ..... TENET HEALTHCARE CORP .....eeeeerenneeeemmnnneeeeemnnnns foon von e [1,2 s .. 4.AFE ..|... .. 138,763 |...95.4910 |... ..145,000 |.. 137,899 | (1,019) [ 155 |0 [0 ]l 60250 . 7.457 ....12/08/2022 ...|....02/01/2027 ...
88033G-CY-4 ..... TENET HEALTHCARE CORP ......eevvvvvnnvrrrrnnnnnnennrnnnnns foon ven eeeeenn [1,2 il .. 3.CFE ..|... .. 166,738 |...94.9410 |... o 166,076 |oeeeenneenennn (89) [eiiiiinnn i (216) |0 0 Ll 4875 5.0M ....12/06/2022 ...|....01/01/2026 ...
88033G-DA-5 ..... TENET HEALTHCARE CORP .....eeeeeremnereemmnnneeeeemnnnns foon von oo [1,2 s ..3.CFE ..|... .. 317,162 |...93.0240 |... 317,155 | (548) [ 890 et 9,867 [0 ] 5125 6.512 ...12/08/2022 ...|....11/01/2027 ...
88033G-DL-1 ..... TENET HEALTHCARE CORP ......eevvvvvnnvrrrrnnnnnnennrnnnnns foon ven eeeeenn [1,2 il .. 3.CFE ..|... .. 193,018 |...86.6300 |... 2. 193,463 |ooeenniienn (85) o499 0 [0 ]l 40200 L 6.995 ....12/06/2022 ...|....06/01/2029 ...
880451-AZ-2 ..... TENNESSEE GAS PIPELINE COMPANY LLC ...oeeeveveeeeeena o e e 1,2 s .. 2.BFE ..|... .. 399,204 |...84.0223 |... ...399,409 |eeviiiiieeeennn0 e 78 0 0 ]02222.900 . 2.923 ...02/19/2020 ...|....03/01/2030 ...
880779-BA-0 ..... TEREX CORP ..eveevvviiieeceiiieeeecvnieeeecvvnineeeees foen wen e [ 1,2 s ..4.BFE ..|.. .76, ...89.8750 |.....ooviieeennnn 76,394 |t .85,000 [oiiiiiiiiinnnnnnn 76,365 |veinniiiiiinnn0 e 121 |0 [0 1400052000 . 7.004 ....11/18/2022 ...|....05/15/2029 ...
882384-AD-2 ..... TEXAS EASTERN TRANSMISSION LP ..eveeeieieeeeceeee [ e e 1,2 s .. 1.G FE ..|... 1,610,271 (...91.0524 |.............. 1,465,034 |.............. 1,609,000 |.............. 1,609,829 |.......eceeeeeens0 Jouuenereeena (145) [0 |0 f.008.500 ... 3.489 ...06/12/2019 ...|....01/15/2028 ...
882508-BR-4 ..... TEXAS INSTRUMENTS INC ... .1EFE .. 499,775 |. 100.3570 |. L4.724 ....11/15/2022 .. 11/18/2024
882508-BV-5 ..... TEXAS INSTRUMENTS INC 1EFE .. 748,695 . 100.1132 |. .4.639 ....11/15/2022 .. 02/15/2028
883203-BV-2 ..... TEXTRON INC ..evviiviinnnns .2.BFE .. ,735,920 |...97.3308 |. A ......3.610 ...05/27/2015 .. 03/01/2025 ...
883556-CL-4 ..... THERMO FISHER SCIENTIFIC INC .. 1.G FE ..|... .. 172,947 |...81.3276 |... 142,323 |.... 173,200 [oeeeeeiiieeeeenn0 e 186 [0 s l0[222.000 ... 2129 ....08/09/2021 ...|....10/15/2031 ...
884903-BV-6 ..... THOMSON REUTERS CORP ... .. 2.BFE ..|... ...2,005,650 |...94.7723 |... 1,895,446 |.... 02,002,134 [0 e (B45) [0 00000030350 . 3.313 ....11/08/2016 ...|....05/15/2026 ...
891140-C4-8 ..... TORONTO-DOMINION BANK . eeeeeeee e eeeee foen e .. 1.CFE ..|... 1,647,756 |...99.2778 |... 1,638,084 |.... n1,649,738 |.ooiiiiiiiie 0 i 465 [0 e l0 0102080500 - 3.529 ....07/12/2018 ...|....07/19/2023 ...
89115A-2C-5 ..... TORONTO-DOMINION BANK ..evvveeiiiiiniiiieeceiiineeees feen e | LEFE L .. 750,460 |...96.6151 |... 050,412 |0 [ (48) |0 0 ]l 40108 4.094 ...06/02/2022 ...|....06/08/2027 ...
89115A-2H-4 ..... TORONTO-DOMINION BANK .eeveeeeeeeeeee e eeees foen e |- LEFE L. ..300,000 |...99.0107 |... +228300,000 |-eeeeieeeeennnn0 o0 0 [0 ]l 40698 4.693 ....09/08/2022 ...|....09/15/2027 ...
89115A-2J-0 ..... TORONTO-DOMINION BANK ..evvveeiiiiiniiiiievciiiieeeees feen e .. 1.EFE ..|... ..500,000 |...98.8724 |.................494,362 |................ 500,000 |......coerrnnn 500,000 |oeeevvennrireennn0 foniiiiiiiinnnd0 foniii 0 0 [ 40285 4.285 ....09/08/2022 ...|....09/13/2024 ...
892331-AN-9 ... TOYOTA MOTOR CORP .. 1.EFE ..|... 1,400,000 |...84.2200 |... . 1. 1,400,000 [..eeeeeeenieenn0 o0 0 002,362 . 2.362 ...03/18/2021 ...|....08/25/2031 ...
892356-AA-4 ..... TRACTOR SUPPLY CO .. 2.BFE ..|... ,589,378 |...76.9724 |... 1,231,558 |.... 1,891,514 0 999 [0 0l 10750 ) 1.823 ....11/24/2020 ...|....11/01/2030 ...
89236T-DR-3 ..... [TOYOTA MOTOR CREDIT CORP 1.E FE .. ...94.0664 |. .. 1,410,996 |. 1,464,176 |.. .3.846 ...10/16/2018 .. 01/11/2027
893647-BE-6 ..... TRANSDIGM INC .. L4.AFE .. ...98.6190 |. .6.465 ... 12/20/2022 .. 03/15/2026
893800-AA-0 ..... TRANSOCEAN GUARDIAN LTD .4.CFE .. ...97.6504 |. 11.182 ....11/16/2022 .. 01/15/2024
89382P-AA-3 ..... [ TRANSOCEAN PONTUS LTD ... .4.CFE .. ...97.9763 |. .7.023 ....12/08/2022 .. 08/01/2025 ...
89566E-AG-3 ..... [ TRI-STATE GENERATION AND TRANSMISSION AS . . 1.GFE .. ...96.5692 |. ......3.364 ...03/28/2017 .. 11/01/2024 ...
896215-AH-3 ..... TRIMAS CORP .. 3.CFE ..|... ...87.2500 |......coeeeeennn 86,713 |oiiiiiiiiinnnn 65,000 [oiiiiiiiiinnnnnnn 85,965 |viiiiiiiiiinnnl0 [ 1200 |0 [0 4125 6.886 ... 11/22/2022 ...|....04/15/2029 ...
896680-AE-8 ..... TRINSEO MATERIALS OPERATING SCA ... ..4.CFE ..|... ...82.2500 |....covuieeeeenn 61,688 |ooeniiiiiinnnnn . 75,000 [oieeiiiiieeeeenn 61,328 |0 e 446 |0 [0 ]l 5L375 13.793 ....11/22/2022 ...|....09/01/2025 ...
896680-AF-5 ..... TRINSEO MATERIALS OPERATING SCA ... ..4.CFE ..|.. 647720 | 42,102 | 65,000 [oiiiiinee 41,056 a0 [ 271 0 [0 50125 14.210 ... 11/22/2022 ...|....04/01/2029 ...
896860-AA-4 ..... TRIVIUM PACKAGING FINANCE BV .. ..4.BFE ..|... ...91.6488 |... eereeneeenn. 183,208 | (6,155) e 145 [0 0]l 50500 . 7171 ....12/08/2022 ...|....08/15/2026 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP 1.6 FE ..|... ...95.5874 |... . 500,000 |.. +..500,000 |eeeeiiiiiinnnn0 fooiiiii 0 0 [0 4123 4.112 ...06/01/2022 ...|....06/06/2028 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP .. 1.G FE ..|... ...98.3364 |... 295,009 |.... . 300,000 |.. 800,131 |0 e (20) |0 0 ]l 40260 . 4.243 ....07/26/2022 ...|....07/28/2026 ...
902104-AC-2 . COHERENT CORP ..... .4BFE .. ...86.2430 |. ..159,550 |. . 185,000 .159,368 |.. .7.354 ... 12/21/2022 .. 12/15/2029 ...
902494-BJ-1 ..... [TYSON FOODS INC .2.BFE .. ...96.9545 |. ..969,545 |. .1,000,000 .999,905 |.. .4.003 ....02/14/2019 .. 03/01/2026
902613-AE-8 ..... UBS GROUP AG ... .1.GFE .. ...75.2057 |. .. 752,057 |. .1,000,000 1,003,345 |.. .2.050 ....02/03/2021 .. 02/11/2032
902613-AN-0 ..... UBS GROUP AG . 1.GFE .. ...97.8102 |. ..489,051 |. . 500,000 500,000 |.. .4.486 ...05/03/2022 .. 05/12/2026
902613-AS-7 ..... UBS GROUP AG .1.GFE .. ...96.7657 |. .. 725,743 | . 750,000 748,728 |.. .. 4743 ....08/02/2022 .. 08/05/2027 ...
90265E-AT-7 ..... UDR INC e eeeee e e e e e e fen e .. 2.AFE ..|... ... 73.7448 |... . 600,000 |.. 597,004 |0 el 279 0 [0 022,100 2.158 ...02/11/2021 ...|....08/01/2032 ...
90290M-AD-3 ..... US FOODS INC ... ..4.CFE ..|.. ...88.7920 |... 290,000 Joeevvninireennnnn 79,913 [ (1197) o 142 [0 [0 40750 | 6.745 ....12/06/2022 ...|....02/15/2029 ...
90351D-AB-3 ..... UBS GROUP AG ... .. 1.G FE ..|... ..97.3171 |... .2,000,000 |-eevunneeennnn 2,084,957 [oooiiiiiiiiii 0 e (12,081) [0 o0 el 40125 | 3.448 ...01/09/2018 ...|....09/24/2025 ...
90353T-AE-0 ..... UBER TECHNOLOGIES INC ... ..4.CFE ..|.. ...99.9690 |..................64,980 |oeeniiiiiinnnnn 65,000 [oiiiiiiiiininnnnn 84,980 |oeeeeneee (571) [ (6) |0 [0 0072500 7.281 ....12/06/2022 ...|....09/15/2027 ...
90353T-AK-6 ..... UBER TECHNOLOGIES INC ... ..4.CFE ..|... ...87.1285 |...oeiniiiiieeenn 60,988 |ooeiiiiiieennnnnn 70,000 [oiiiiiiieeeenn 80,614 | (40) [ 188 |0 [0 ]l 40500 . 7.058 ....12/06/2022 ...|....08/15/2029 ...
904764-BC-0 ..... UNILEVER CAPITAL CORP ....evvvvvvennnrnernnnnnennvnnnnns foen ven | eeeeenn [ 1,2 i [ 1.EFE ..|... ...94.1645 |... e 1,500,000 oennniinnnnn. 1,491,410 |0 e 1470 [0 eeeennnnnll0 1110030500 . 3.621 ....09/04/2018 ...|....03/22/2028 ...
907818-FB-9 ..... UNION PACIFIC CORP ..eeeeeeeeeee e eeeeeeeeeeenes foeeven | [ 1,2 e 1.6 FE ..|... ... 94,4945 |............. 1,417,418 |.............. 1,500,000 |.............. 1,498,620 [.......cceeceeeni0 |oeeernneeenia 196 foeeeeeinninnnl0 oeeeiiiiieeennl0 0222232700 |- 3.7117 ...02/21/2019 ...|....03/01/2029 ...
90932L-AG-2 ..... UNITED AIRLINES INC ..ovevvivviineieeeniieeeccvniieeees oo wen e 1,2 s .. 3.BFE ..|... ...92.6926 |... ... 46,346 |.........eeeeeenn50,000 |ooeniiiinnnn.. 46,346 | (268) [oannnninnn 108 [0 |0 [ 4375 6.704 ....12/06/2022 ...|....04/15/2026 ...
911312-BX-3 ..... UNITED PARCEL SERVICE INC . 1.F FE .. ...98.4855 |. ..413,639 |. ... 3.928 ...03/19/2020 .. 04/01/2025 ...
911312-BY-1 ..... UNITED PARCEL SERVICE INC . . 1.FFE ..|.. .. 199,246 |...98.5720 |... 197,144 |.... . 200,000 |. L. 199,424 0 66 0 0 ]l 40450 L 4.497 ...03/19/2020 ... |....04/01/2030 ...
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911365-BG-8 ..... UNITED RENTALS (NORTH AMERICA) INC .. 3.AFE .. L. 94.7650 |...ooovniiinnn 94,765 | 100,000 |.vvvennvvrennnnn 94,765 [ (4,121) | 136 [0 0 s 4.875 |...... IR AN (VN I E N 2,248 ....04/27/2022 ...|....01/15/2028 ...
911365-BN-3 ..... UNITED RENTALS (NORTH AMERICA) INC . .. 3.BFE ..|... ...85.4797 |... ..195,000 |-eeevvnnneeenn. 166,685 |.........(30,133) |.oeeereneeen i (205) [oveeeeeeeeinn o0 e 4.000 |...... 3.856 [JJ ....... e 3,597 |... ....10/28/2020 ...|....07/15/2030 ...
91159H-HK-9 ..... US BANCORP .. 1.F FE ..|... ...97.9534 |... 1,000,000 |....eveeeeen 1,004,907 [oeiiinninnnnn0 e (2,915) o0 il s 3.600 |...... 3.285 [MS ...... .... 11,000 |... ....12/28/2015 ...|....09/11/2024 ...
91159H-HM-5 ... US BANCORP ... .. 1.F FE ..|... ...94.5618 |... 1,000,000 |-eveenieeeennnnnn999,783 [ooeeiiiiiiii 0 et 75 o0 0 [ 3.100 |...... 3.109 (A0 ...... e 5,511 |... ...04/21/2016 ...|....04/27/2026 ...
9115H-JF-8 ..... US BANCORP ... .| LFFE ... ...97.6490 |... ... 500,000 |...eeniiieennnn 500,000 foiiiiiiinennn0 foveiiiiiniiinnnl0 [0 0 4.548 |...... 4.550 [JJ ....... ..10,044 |... ....07/19/2022 ...|....07/22/2028 ...
91159H-JH-4 ... US BANCORP |- 1LFFE ..|... . 101.8954 |... 300,000 |+eeevrunieaeennn 300,000 .eeneeeennienni foeeeiiiiieiee0 0 [0 e 5.727 |...... 5.782 ....10/18/2022 ...|....10/21/2026 ...
911684-AD-0 ..... UNITED STATES CELLULAR CORP ......oovvvvvveneerevvnnnnnfoon vee | e [T .. 3.BFE ..|... ...88.2200 |... . 110,000 Jooevvvenninnnnnnnn 96,145 [ (A73) [ 64 |0 [0 6.700 |...... 8.464 ....12/08/2022 ...|....12/15/2033 ...
912909-AU-2 ... UNITED STATES STEEL CORP .. ..3.CFE ..|... s ...97.0646 |..................38,826 |.......cceunnnnnnn40,000 |ooiiiiiiinieeennnn 38,084 |0 e 30 [0 0 6.875 |...... 7.8% ....11/18/2022 ...|....03/01/2029 ...
91324P-DS-8 UNITEDHEALTH GROUP INC .. 1FFE .. 1,001,046 |...89.3428 |. .2.875 |......2.863 ....07/24/2019 .. 08/15/2029
91324P-DT-6 . UNITEDHEALTH GROUP INC 1FFE .. 994,312 |...82.1579 |. .3.500 |...... 3.539 ...07/24/2019 .. 08/15/2039
91324P-DX-7 ..... [UNITEDHEALTH GROUP INC 1FFE .. 396,628 |...82.6686 |. . A ......2.000 |......2.004 ....06/13/2020 .. 05/15/2030 ...
91324P-ED-0 ... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... .. 149,987 |...83.5102 |... 125,265 |.... 149,988 o0 T 0 0 2.300 |...... 2.301 ....05/17/2021 ...|....05/15/2031 ...
91324P-EG-3 ... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... .. 449,551 |...96.8364 |... 435,764 |.... 449,600 |oaeiiiiiiiinnn0 [ 49 0 0 3.700 |...... 3.722 ....06/18/2022 ...|....05/15/2027 ...
91324P-EN-0 ..... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... .. 450,392 |. 100.4720 |... 452,124 |.... 850,355 |0 e (B7) 0 [0 5.000 |...... 4.954 ....10/26/2022 ...|....10/15/2024 ...
91324P-EN-8 ... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... .. 149,987 |. 101.2277 |... 151,842 |[.... 149,986 |0 [0 0 0 5.150 |...... 5.154 ....10/25/2022 ...|....10/15/2025 ...
91324P-EP-3 ..... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... .. 149,937 |. 102.3870 |... 153,580 |.... 149,982 |0 e (B) 0 [0 | 5.250 |...... 5.261 ....10/25/2022 ...|....02/15/2028 ...
914906-AU-6 ..... UNIVISION COMMUNICATIONS INC ... .. 4.AFE ..|.. . 68,837 |...96.4810 |... . revevrieneeeeennn 87,587 feeeii i (1,323) [ 28 |0 [0 e 6.625 |...... 7.061 ...12/06/2022 ...|....06/01/2027 ...
914906-AV-4 ..... UNIVISION COMMUNICATIONS INC ... .. 4.AFE ..|... . 98,957 |...83.6260 |... 115,000 [oeeeeniieeeeennn 96,170 [ (2,994) [ 207 [0 o0 e 4.500 |...... 7.250 ....12/06/2022 ...|....05/01/2029 ...
918790-AL-3 ..... VAIL RESORTS INC .. 3.CFE ..|... . 100.0001 |... 295,000 |oeeeveinninnnnnnnn95,000 foueniiinnn (490) [oiiiiiiiee e (28) [0 o0 e 6.250 |...... 6.013 ....11/14/2022 ...|....05/15/2025 ...
91911K-AN-2 ..... BAUSCH HEALTH COMPANIES INC . ...84.9517 |. 45,000 .5.500 ....12/08/2022 .. 11/01/2025 ...
91911K-AP-7 ..... BAUSCH HEALTH COMPANIES INC . ...79.4330 |. 50,000 .9.000 ....12/08/2022 .. 12/16/2025 ...
92277G-AU-1 ..... VENTAS REALTY LP ............ . B . ...84.4729 |. .1,000,000 .3.000 |.. ....08/12/2019 .. 01/15/2030
92343V-FE-9 . VERIZON COMMUNICATIONS INC ...ovvveniiiiiinnieeeeiinnas fenn o o A . s ...88.4450 |. . 400,000 .3.150 |.. ....03/18/2020 .. 03/22/2030 ...
92343V-FX-7 ..... [VERIZON COMMUNICATIONS INC ..eveeeeeeemnneeeeemniee oo e T A . s ...78.1891 . .1,000,000 ......1.680 |.. ...07/22/2021 .. 10/30/2030 ...
92343V-GH-1 ... VERIZON COMMUNICATIONS INC e 1,002,486 |...86.9466 |... 869,466 |.... .1,000,000 |.. ,001,875 [oooviivviinenn0 i (346) [0 0 2.100 ...03/12/2021 ...|....03/22/2028 ...
92537R-AA-T ..... TK ELEVATOR US NEWCO INC .. .. 4.AFE ..|... .. 180,830 |...88.4682 |... 176,936 |.... . 200,000 |.. 176,936 |eeeeeneen (4,091) [ 197 0 0 5.250 ....12/08/2022 ...|....07/15/2027 ...
92556V-AC-0 ..... VIATRIS INC .. 2.CFE ..|... ..610,548 |...85.5257 |... 513,154 |.... . 600,000 |.. ... 607,801 (A7) [0 0 2.300 ....06/18/2021 ...|....06/22/2027 ...
92556V-AD-8 ..... VIATRIS INC .. 2.CFE ..|... 1,000,860 |...78.3939 |... 783,939 |.... .1,000,000 |.. ,000,668 e (86) [0 0 [ 2.700 ...06/18/2020 ...|....06/22/2030 ...
92564R-AA-3 ... VICI PROPERTIES LP .... .. 2.CFE ..|... .. 192,568 |...93.1325 |... 190,922 |.... ..205,000 |.. 192,738 AT L0 0 4.250 ....12/08/2022 ...|....12/01/2026 ...
92564R-AB-1 ..... VICI PROPERTIES LP . .. 2.CFE ..|... .. 182,700 |...91.0000 |... 191,100 |.... . 210,000 |.. 183,154 |0 o484 0 [0 4.625 .. 11/07/2022 ...|....12/01/2029 ...
92660F-AK-0 ..... VIDEOTRON LTD ....... L3.AFE .. ...94.4530 |. ..103,898 |. . 110,000 .103,337 |.. .5.125 |.. ....12/06/2022 .. 04/15/2027 ...
92735L-AA-0 ..... CHESAPEAKE ENERGY CORP .. .3.BFE .. ...97.3600 |. ..136,304 |. . 140,000 .136,304 |.. .6.750 |.. ....12/06/2022 .. 04/15/2029
927804-FU-3 . VIRGINIA ELECTRIC AND POWER CO L2.AFE .. ...95.2127 |. .. 2,856,382 |. .3,000,000 .2,999,924 |.. .3.150 |.. ....01/12/2016 .. 01/15/2026
92826C-AH-5 . VISA INC ..... .1.DFE .. ...92.6410 |. .. 2,547,627 |. .2,750,000 .2,739,708 |.. .2.750 |.. ...09/06/2017 .. 09/15/2027
928377-AC-4 . VISTA OUTDOOR INC .. L4.AFE .. ...73.4240 |. . 115,000 ..81,458 |.. ......4.500 |.. ....03/24/2021 .. 03/15/2029 ...
92840V-AH-5 ..... VISTRA OPERATIONS COMPANY LLC . ..3.BFE ..|... ...86.2780 |... . 175,000 |.. +...150,986 |.oeeeeen (24,175) [ (124) |0 [0 4.375 ....06/29/2021 ...|....05/01/2029 ...
928563-AC-9 ... VMWARE INC .. 2.CFE ..|... ...93.4689 |... ... 650,000 |.. 648,897 ....ooevvvneennn0 v 218 [0 [0 e 3.900 ....08/16/2017 ...|....08/21/2027 ...
928881-AD-3 ..... VONTIER CORP ... .. 2.CFE ..|... ...79.9036 |... .1,200,000 |.. e 1,197,397 [0 482 |0 [0 2.400 ...03/04/2021 ...|....04/01/2028 ...
92933B-AT-1 ..... WMG ACQUISITION CORP ... .. 3.CFE ..|... .. 86.0000 |... 290,000 |oeeevvnniiriennnn 77,400 foeeneeen (1,177) [ 138 [0 [0 e 3.750 ... 11/22/2022 ... |....12/01/2029 ...
92939U-AE-6 ... WEC ENERGY GROUP INC ... .. 2.AFE ..|... ...78.2219 |... 1,000,000 |-eeeeniieeennnnn997,214 [0 830 [0 0 [ 1.800 ....01/21/2021 ...|....10/15/2030 ...
92940P-AE-4 ... WRKCO INC ... .. 2.BFE ..|... ...92.0567 |... . 750,000 |oeeeeeennennnnnn 749,904 |0 i 16 [0 [0 e 3.900 ....05/16/2019 ...|....06/01/2028 ...
92940P-AG-9 ... WRKCO INC ... .. 2.BFE ..|... ...79.7604 |... 478,563 |.... . 600,000 |eevrvunieeeennnn602,669 |..eiieiinniienni0 e (222) [0 o0 e 3.000 ...06/04/2020 ...|....06/15/2033 ...
92943G-AA-9 ..... W R GRACE HOLDINGS LLC .. ..4.CFE ..|.. ...80.7270 |... ...40,364 |.... ...50,000 |oeeeeenniiinnnnnn 40,364 [ (1L777) [ 50 [0 [0 e 5.625 ....12/08/2022 ...|....08/15/2029 ...
92943G-AD-3 ..... [W R GRACE HOLDINGS LLC L4.AFE .. ...88.6130 |. 62,029 |. 70,000 ......4.875 |.. ...12/06/2022 .. 06/15/2027 ...
929566-AL-1 ..... WABASH NATIONAL CORP ... ..4BFE ..|.. ...85.1232 |... ...55,330 |.... ..65,000 |..oeeeeenennnnnn 85,330 |ounnnininnnn (400) [ 188 0 o0 4.500 .. 11/22/2022 ... |....10/15/2028 ...
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931427-AH-1 ... WALGREENS BOOTS ALLIANCE INC ...cevvvvvenivviinnnnnens foee e e 1,2 s ..2.BFE .. ...97.4%66 |.................487,483 |.......coeeininn 500,000 |.eeeevennninnnns 505,154 |oevvunnieinnnnnd (O O (< 012 ) T RN | N AU (B RN 3.800 |...... S48 [MN oo i 2,269 ....07/14/2017 ...|....11/18/2024 ...
931427-A0-1 ..... WALGREENS BOOTS ALLIANCE INC ..eeeeeeeneeeeemenneeeee oo e e 1,2 s .. 2.BFE ..|... ...95.1756 |... .1,000,000 |.. ....1,014,791 0 [ (4,386) |0 o0 e 3.450 |...... 2.958 [D cooeees e 2,875 |... ....07/21/2016 ...|....06/01/2026 ...
94106B-AA-9 ..... WASTE CONNECTIONS INC ...ovvvenviviininniiiiiiniinienens foee e [ Connn | 1,2 i .. 2.AFE ..|... ...85.5078 |... .1,400,000 |.. ... 1,399,912 O o 11 0 [0 2.600 |...... 2.601|FA ...... .... 15,167 |... ....01/21/2020 ...|....02/01/2030 ...
94106L-BE-8 ..... WASTE MANAGEMENT INC .eveeeeeeeeeeeeeeeeeeeeeeeeenes foee e e [1,2 s .. 2.AFE ..|... ...93.4387 |... .1,000,000 |.. ....968,779 O e 5,724 |0 0 e 3.150 |...... 3.859 ....10/16/2018 ...|....11/15/2027 ...
94106L-BQ-1 ..... WASTE MANAGEMENT INC ..ovvniiiiiiinieiiiiineeecennns foee vee e 1,2 s .. 2.AFE ..|... ...84.9390 |... ..560,000 |.. ....549,967 O e o0 [0 2.000 |...... 2.001 ...04/28/2021 ...|....06/01/2029 ...
948565-AD-8 ..... WEEKLEY HOMES LLC ovveeeeeeeeeee e eeeeemee oo wen e [1,2 s ..3.CFE ..|... ...84.0241 |... ...45,000 |.. O e 115 0 0 e 4.875 |...... 8.963 ....11/22/2022 ...|....09/15/2028 ...
94974B-GP-9 ... WELLS FARGO & CO ... .. 2.AFE ..|... ...96.2527 |... .2,000,000 |.. ....2,082,214 O e (11,1834 |0 [0 e 3.550 |...... 2.934 ....04/07/2016 ...|....09/29/2025 ...
950000-26-7 ..... WELLS FARGO & CO ... |- 2.AFE ... ...85.2501 |... s . 400,000 |.. ...411,185 0 e (1,489) |0 [0 e 2.879 |...... 2.432 ...05/27/2020 ...|....10/30/2030 ...
95000U-3A-9 . WELLS FARGO & CO . L2.AFE .. ...97.6463 |. 732,347 . 750,000 .0 .4.808 |......4.820 ....07/18/2022 .. 07/25/2028
95000U-3C-5 . WELLS FARGO & CO ... L2.AFE .. ...98.0541 ..441,244 | ..450,000 .4.540 |......4.540 ....08/08/2022 .. 08/15/2026
950810-AN-4 . WESCO DISTRIBUTION INC .. .3.BFE .. . 101.2504 |. ..192,376 |. . 190,000 i 7125, 7.085 ...12/06/2022 .. 06/15/2025 ...
958254-AH-7 ... WESTERN MIDSTREAM OPERATING LP ....cevvveeeeeecmmneecfoee e e 1,2 s .. 3.AFE ..|... ...91.7500 |... 55,050 |.eervniniieeeennn80,000 f.nniiiiiininneenn55,050 |oeiiiiiee i (B27) [t 79 o0 [0 4.500 |...... 6.148 ....11/22/2022 ...|....03/01/2028 ...
959802-BA-6 ..... WESTERN UNTON €O .evveeveciiiieeecceiieeeccvveneees oo e e 1,2 s .. 2.BFE ..|... ... 75.9370 |..ocovnnnnnnns 1,898,425 |.... 2,498,183 [0 195 0 0 2.750 |...... 2.760 ....02/23/2021 ...|....03/15/2031 ...
960413-AT-9 ..... WESTLAKE CORP e [ 1,2 .. 2.BFE ..|... ... 94.0773 |.oeeeeninns 1,411,159 |.... e 1,502,336 [oenneeeeeninenn0 e (625) [0 o0 e 3.600 |...... 3.552 ....04/26/2017 ...|....08/15/2026 ...
961214-CX-9 ..... WESTPAC BANKING CORP ... [CRR—. woo .. 1.DFE ... ...93.9198 |.................469,599 |................ 500,000 |.......co.eeeennnd99,290 |oeenniiiiinnnn i 198 o0 [0 2.850 |...... 2.89% ....05/10/2016 ...|....05/13/2026 ...
961214-ENM-1 ..... WESTPAC BANKING CORP ... [V 2 |- 2.AFE L. ...91.7399 |.............. 1,284,359 |.............. 1,400,000 |.............. 1,407,254 |..ccooeerrnninni0 foreeennnnn (3,362) |oveeeeeeeeenn0 o0 e 2.8% |...... 2.636 ...03/17/2021 ...|....02/04/2030 ...
961214-FC-2 ..... WESTPAC BANKING CORP . [ (U .. 1.DFE ..|... . ...97.9362 |... +..500,000 |eeveniiiiiinnnn0 o0 0 0 4.043 |...... 4.044 ....06/18/2022 ...|....08/26/2027 ...
96145D-AD-7 ..... WRKCO INC .eeeeeeeee e eeeeee e e eeenneeeeeen oo wen [ [ 1,2 s .. 2.BFE ..|... .. 352,402 |...91.6875 |... 314,488 |.... . . ... 348,832 |0 e (1,208) |0 [0 3.375 |...... 2.965 ...12/10/2019 ...|....09/15/2027 ...
963320-AY-2 ..... WHIRLPOOL CORP 2 s .. 2.BFE ..|... ,116,636 |...79.5019 |... 890,422 |.... .1,120,000 |.. 7T L0 304 0 0 2.400 |...... 2.434 ....04/29/2021 ...|....05/15/2031 ...
96950F-AL-8 ..... WILLIAMS COMPANIES INC .. 1,2 .2.BFE .. ,271,850 |...99.2570 |. .. 1,240,713 |. . 1,250,000 01,252,936 |.. (4,519) |. .4.500 |......4.119 ....06/19/2018 .. 11/15/2023
970648-AJ-0 ..... WILLIS NORTH AMERICA INC .. 1,2 .2.BFE .. 403,848 |...84.3039 |. .. 1,180,254 |. . 1,400,000 .1,402,8% |.. (414) |. .2.9680 |......2.914 ....06/21/2020 .. 09/15/2029
970648-AL-5 ..... WILLIS NORTH AMERICA INC 1,2 .2.BFE .. 749,663 |...96.7036 |. . 750,000 749,729 |.. . . ......4.659 ...06/12/2022 .. 06/15/2027
976657-AL-0 ..... WEC ENERGY GROUP INC ... L2.AFE .. 119,980 |...95.9099 |. . 120,000 119,99 |.. .3.550 |......3.552 ...06/04/2015 .. 06/15/2025 ...
983130-AV-7 ..... WYNN LAS VEGAS LLC .... .4BFE .. 124,887 |...94.9346 |. . . 130,000 123,415 |.. ......5.500 |......7.39%4 ....12/06/2022 .. 03/01/2025 ...
983133-AB-5 ..... WYNN RESORTS FINANCE LLC ..ovvvnvvviviniiieecinnneeeensfoee e e 1,2 s ..4.BFE ..|.. .. 144,012 |...99.4456 |... 143,590 e (472) [ 50 0 [0 7.750 |...... 8.060 ....12/06/2022 ...|....04/15/2025 ...
98379J-AA-3 ..... RXO INC e eee e e eennen foeeeen [ [1,2 s .. 3.AFE ..|... ..101,730 |. 101.1920 |... 101,192 [ooeeeeneeee e (516) |eeeeeeeeee (22) [0 o0 [ 7.500 |...... 7.075 ....12/08/2022 ...|....11/15/2027 ...
983919-AK-7 ..... XILINK INC vvviieeiiiiieeeccenineeecevineeeeennes foee ven e [1,2 s .. 1.G FE ..|... ,049,717 |...84.3216 |... LOZE T 2 O | N APy + ) RO | B RPN | ) IR 2.375 |...... 2.378 ....06/12/2020 ...}|....06/01/2030 ...
98419M-AL-4 ..... XYLEM INC e e eeennee [ wen [ [ 1,2 s .. 2.BFE ..|... ..695,980 |...81.3668 |... ....696,856 JO I R 511 I AP | B IEUUPRRPRRIN | B AU 2.250 |...... 2.311 ....06/24/2020 ...|....01/30/2031 ...
984851-AD-7 ..... YARA INTERNATIONAL ASA ...evvveiviiiiniieeeceinnineees foen e | Connn | 1,2 il .. 2.BFE ..|... .. 746,970 |...92.2816 |... ....748,838 O 31 0 [0 3.800 |...... 3.849 ...06/01/2016 ...|....06/06/2026 ...
988498-AP-6 ..... YUM! BRANDS INC ...eeeeeeeeieeeeemeie e eeemeeeeeeeeeees oo ven e [1,2 s ..3.CFE ..|... .. 134,456 |...88.3927 |... ...119,330 |......... (15,129) [oveeeeeeenneesd o0 [0 s 4.625 |...... 4.678 ...12/06/2022 ...|....01/31/2032 ...
98919V-AA-3 ..... ZAYO GROUP HOLDINGS INC .4.CFE .. ...74.1770 |. ..37,089 |.. (1,104) |. .4.000 |.....11.257 ....12/08/2022 .. 03/01/2027 ...
98978V-AS-2 ..... Z0ETIS INC L2.AFE .. ...81.4143 |. . .889,306 |.. ......2.000 |......1.910 ...07/21/2021 .. 05/15/2030 ...
98978V-AU-7 ..... Z0ETIS INC ... T ceeeen |1, ..2.BFE ..|.. . 102.0864 |... L A449,684 |0 e 18 0 0 5.400 |...... 5.421 ...11/08/2022 ...|....11/14/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 580,713,018 [ XXX 530,098,253 586,044,642 579,220,980 273,342 XXX XXX XXX 5,120,086 16,282,170 XXX XXX
36264P-AF-6 ..... [GSMBS 21PJ4 A6 - CMO/RVBS . 4 1,164,353 |...87.5878 |. ..1,086,191 |. 1,240,116 1,166,252 |.. .1,900 |. .2.500 |......3.805 . 12,918 |....07/26/2022 .. 09/25/2051 ...
362925-AP-4 ..... [GSMBS 22PJ5 A9 - CMO/RMBS . 4 2,039,027 |...93.2175 |. .. 1,951,751 |. .2,093,760 .2,040,541 |.. . 1,514 | .3.000 |...... 3.559 . 36,641 |....05/26/2022 .. 10/25/2082 ...
36830R-Al-0 ..... [GCAT 22INV3 2A5 - CMO/RVBS 4 1,923,614 |...95.9963 |. .. 1,859,967 |. 01,922,824 |.. (791) | .4.500 |......4.637 . 29,063 |....08/22/2022 .. 08/26/2052 ...
46655K-BV-7 ..... JPMMT 226 12A - CMO/RVBS .. 4 1,081,044 |...96.0679 |. .. 1,047,509 |. 1,081,337 |.. .292 | ......3.500 |......3.688 . 22,262 |....05/25/2022 .. 11/25/2082 ...
46655N-CS-7 ... JPMNT 227 24A - CMO/RVBS .. N 2,072,079 |...94.1602 |.............. 1,995,664 |.... ....2,073,191 e 112 0 [0 | 4.000 |...... 4.410 . 32,969 |....08/04/2022 ...|....12/25/2052 ...
46655V-BD-3 ..... JPMNMT 228 A12 - CMO/RVBS .. i L 1,688,771 [...97.7787 |[..cccvvnnnnnns 1,655,592 |.... ....1,687,700 (1071 [0 0 4.500 |...... 4.551 . 31,748 |....07/27/2022 ...|....01/25/2053 ...
67448E-AG-3 ..... 0BX 22INV4 A7 - CMO/RVBS .. N ...1,382,728 |...91.4883 |.............. 1,308,949 |.... e 1,383,583 [0 o805 [0 o0 e 3.500 |...... 4.049 . 29,099 |....06/07/2022 ...|....06/25/2052 ...
67448J-AG-2 ..... 0BX 22INV5 A7 - CMO/RVBS .. i L .. 752,363 |...92.4102 |... 052,602 |oeeiiiiiennn0 [ 289 0 0 4.000 |...... 5.300 ...2,686 |....11/16/2022 ...|....10/25/2052 ...
918307-AE-9 ..... UM 211NV4 A4 - CMO/RVBS .. L4 ... .. 757,481 |...85.5977 |... ....760,395 |0 2,914 0 0 2.500 |...... 4.528 ...3,647 |....09/29/2022 ... |....12/26/2051 ...
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95003N-AD-8 ... WFMBS 22INV1 A4 - CMO/RMBS ........eoovvvvvvvnnnnnnninnnsfons vonunnnns 4. LA e 1,724,498 |...88.5000 |.............. 1,604,705 [.......cce 1,813,226 [...ovvvnnnnnns 1,726,335 [ooooiiiiinnnnnnn (U 1,837 oo [ 0 )...... 3.000 |...... 3.924 IMON ... Jovenniiiiinnnnns 4,533 |t 31,731 |....05/24/2022 ...|....03/25/2052 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 14,585,959 | XXX 13,999,226 15,094,056 14,594,709 0 XXX XXX 30,660 232,764 XXX XXX
05551J-AA-8 ..... BAMLL 20BOC A - CMBS ... |- TAFE L 2,059,986 |...85.7874 |... ..1,715,748 |.... .2,000,000 |.. .... 2,035,258 0 [ (8,460) [oeneeeeeinn0 o0l 2,627 | 2.154 [MON ..... . 52,540 |....02/07/2020 ...|....01/16/2032 ...
05551J-AE-0 ..... BAMLL 20BOC B - CMBS ... .. 1.DFE ..|... ..514,976 |...84.3589 |... ... 500,000 |.. JL O R (/0 (1[N N N RPN | I RN 1 I AN 2.354 | NON ... . 14,145 |....02/07/2020 ...|....01/16/2032 ...
05551X-AE-9 ..... BGME 2021-VR B - CMBS ... .. 1.DFE ..|... .. 992,584 |...75.3885 |... .1,000,000 |.. O 904 0 0 2,994 | 3.142 [ MON ..... . 30,361 |....04/08/2021 ...|....01/12/2043 ...
056083-AA-6 ..... BXP 2017-GM A - CMBS ... 1A e 1,470,678 |...89.1098 |... .1,510,000 |.. O e 4577 o0 [0 0000032379 |l 3.948 [MON ..... . 34,015 |....04/27/2022 ...|....06/15/2039 ...
05609X-AA-9 ..... BX 22CLS A - CMBS 1.A ... 1,112,210 |...98.0305 |... 1,115,000 |.. O i 37 o0 [0 010050760 |- 5.843 [MON ..... . 10,704 |....10/06/2022 ...|....10/14/2039 ...
06427D-AR-4 ..... BACM 2017-BNK3 A3 - CMBS .. 1.A ... ...92.9545 |... O e (834) 0 [0 0000030311 3.275 [ MON ..... . 16,560 |....01/19/2018 ...|....02/17/2050 ...
06427D-AN-3 ..... BACM 2017-BNK3 B - CMBS 1.A ... ...87.4178 |... 4,370,891 |.... ....5,063,274 0 [ (16,089) [oeeeeeeeeeen0 o0 10000082879 | 3.528 [ MON ..... .. 193,950 |....02/02/2017 ...|....02/17/2050 ...
06539L-BA-7 ..... BANK 2018-BNK13 A4 - CMBS ... 1.A ... ...94.2221 |... 3,391,996 |.... .... 3,619,025 JLOJ U 30171 N AR N RPN | ) SR T X N AN 3.843 [MON ..... .. 142,308 |....07/23/2018 ...|....08/17/2061 ...
065402-BB-4 ..... BANK 2019-BNK18 A3 - CMBS ... 1.A ... ...89.9347 |... ..1,798,69% |.... ....2,012,528 O e (2,154) [0 feeiiel0 000082325 | 3.213 . 66,500 |....05/21/2019 ...|....05/17/2062 ...
06540A-AC-5 ..... BANK 2019-BNK20 A2 - CMBS 1.4 .. ...86.9139 |. ..882,945 |. .1,038,248 |.. .0 .2.370 . 28,018 |....06/04/2020 .. 09/15/2062
06540C-BF-3 ..... BANK 2021-BNK35 A5 - CMBS . 1.A .. ...80.7089 |. .. 1,452,760 |. .1,846,803 |.. .0 .1.951 . 41,130 |....07/28/2021 .. 06/17/2064
06540V-AZ-8 ..... BANK 2019-BNK24 A2 - CMBS . 1.4 .. ...86.1275 |. .. 1,378,039 |. 1,610,851 |.. .0 .2.593 . 43,312 |....12/11/2019 .. 11/17/2062 ...
06540Y-AH-2 ..... BANK 2020-BNK28 A4 - CMBS ... 1.A ... ...79.3670 |... 1,190,504 |.... .... 1,498,495 O e 52 o0 [0 el 10844 1.855 . 27,660 |....07/16/2021 ...|....03/15/2063 ...
06541A-BB-5 ..... BANK 2021-BNK31 A3 - CMBS ... 1.A ... .. 78.8878 |... 1,577,756 |.... ....2,015,926 O [ (2,002) [0 [0 [ 177 1.657 . 35,420 |....01/28/2021 ...|....02/18/2054 ...
06541T-BA-6 ..... BANK 2020-BNK29 A3 - CMBS ... 1.A ... ...78.5649 |... 2,356,946 |.... .... 3,023,348 0 e (3133) [0 o0 el 10742 | 1.628 . 52,260 |....11/20/2020 ...|....11/17/2053 ...
06542B-BC-0 ..... BANK 2021-BNK32 A4 - CMBS . 1.A ... ...82.7877 |... .. 1,655,754 |.... ....2,016,072 O e (2,15 [0 [0 [l 2,349 | 2.231 . 46,980 |....03/16/2021 ...|....04/17/2054 ...
06650A-AD-9 ..... BANK 2017-BNK8 A3 - CMBS .. 1.A ... ...91.4220 |... 487,279 |.... 0 e 3,838 [0 000082229 | 1.029 . 18,674 |....01/19/2021 ...|....11/18/2050 ...
08161B-Al-3 ..... BMARK 2018-B3 A3 - CMBS ... 1.A ... ...96.7421 |... ,330,204 |.... 0. 23,223 [0 0 [L03.746 | 4.274 . 27,705 |....06/23/2022 ...|....04/12/2051 ...
08161C-AC-5 ..... BMARK-18B2-A3 - CMBS 1.A ... ...95.9652 |... 479,826 |.... 496,061 0 . en 925 [0 |0 L3544 3.921 . 10,336 |....05/26/2022 ...|....02/17/2051 ...
08161Y-BD-4 ..... BMARK 2022-B34 A2 - CMBS 1.A ... ...95.1301 |... ,426,952 |.... .... 1,632,364 O [ (5,583) [0 [0 fll003.833 | 3.300 . 38,970 |....03/30/2022 ...|....04/16/2055 ...
08162R-AC-1 ..... BMARK 2021-B23 4A1 - CMBS 1.A .. ...79.2404 |. .. 1,584,809 |. .2,016,005 |.. .0 (3,479) | .1.708 . 36,460 |....01/29/2021 .. 02/18/2054
08162R-AD-9 ..... BMARK 2021-B23 A5 - CMBS .. 1.4 .. ...80.0653 |. ..800,653 |. .983,893 |.. .0 .2.289 . 20,700 |....08/17/2021 .. 02/18/2054
08163A-AE-3 ..... BMARK 2020-B18 A5 - CMBS 1.A .. ...80.8227 |. .1,616,454 |. 1,959,028 |.. .0 .2.230 . 38,500 |....08/25/2021 .. 07/15/2053
08163E-BC-8 ..... BMARK 2021-B26 A4 - CMBS 1.4 .. ...82.7321 .. 1,654,641 |. .2,016,351 |.. .0 .2.171 . 45,900 |....06/13/2021 .. 06/17/2054 ...
08163G-AU-4 ..... BMARK 2021-B28 A5 - CMBS 1.A .. ...80.0970 |. 1,601,939 |. .2,052,155 |.. .0 .1.890 . 44,474 |....08/03/2021 .. 08/17/2054 ...
12502P-BE-2 ..... COMM 2014-UBS6 A4 - CMBS .. 1.A ... ...95.8560 |... ,587,198 |.... 1,657,158 O e (2,828) o0 foeiiiiinnnnnl00000.3.378 | 3.302 61,789 |....11/25/2014 ... |....12/12/2047 ...
12593F-BD-5 ..... COMM 2015-LC21 A4 - CMBS .. 1.A ... ...95.2387 |... ,343,138 |.... 1,394,321 O 2,269 o0 feeiiiiel0 0000030708 |- 4.208 . 17,431 |....08/10/2022 ...|....07/10/2048 ...
125930-BH-2 ..... COMM 2015-CCRE26 B - CMBS . 1.A ... ...93.0159 |... O e 150 0 [0l 40467 |l 4.623 ...05/10/2022 ...|....10/13/2048 ...
12631D-BB-8 ..... COMM 2014-CCRE17 A5 - CMBS .. 1.A ... ...97.5524 |... O e 3,307 o0 o0 0000080977 | 5.550 ....10/21/2022 ...|....05/10/2047 ...
17322A-AD-4 ..... CGCMT 2014-GC19 A4 - CMBS ... 1.A ... ...98.0259 |... ,470,388 |.... 1,496,889 O 881 L0 [0l 4023 . 417 ....08/18/2022 ...|....03/12/2047 ...
17322V-AT-3 ..... CGCMT 2014-GC23 A4 - CMBS ... 1.A ... ...96.52% |... 447,944 |.... . 1,495,809 O e 1,028 [0 feeiiel0 0000030622 | 3.780 ...06/03/2022 ...|....07/10/2047 ...
17322Y-AC-4 ..... CGCMT 2014-GC25 A3 - CMBS . 1.4 .. ...96.1299 |. 1,174,967 | . 1,222,260 .1,223,773 |.. .0 (1,479) |. .3.258 ....10/10/2014 .. 10/11/2047 ...
17323C-AE-7 ..... CGCMT 2015-GC27 A5 - CMBS . 1.A .. ...95.0957 |. ..2,111,790 |. .2,220,700 .2,195,160 |.. .0 . 7,481 .3.766 ...06/30/2022 .. 02/12/2048
17323C-AK-3 . CGCMT 2015-GC27 B - CMBS .. 1.4 .. ...91.1446 |. ..246,090 |. . 270,000 .265,720 |.. .0 . 1,236 |. .4.618 ....06/11/2022 .. 02/12/2048
17323Y-AC-3 . CGCMT 2015-GC31 A3 - CMBS . 1.A .. ...95.2821 .. 3,451,675 |. . 3,622,583 . 3,625,174 |.. .0 (9,283) | . 3.448 ....06/24/2015 .. 06/12/2048
302975-BE-6 ..... [FREMF 2020-K105 B - CMBS 1.4 .. ...85.2484 |. ..2,131,211 | . 2,672,504 |.. .0 .. (22,632) |. .2.452 ....06/17/2021 .. 02/25/2030 ...
302984-AS-8 ..... FREMF 2020-K104 B - CMBS .. 1.A ... ...85.9575 |... 1,719,151 |.... . . ....2,153,184 JU Y O (20,260) [-oeeeeeeeneneeena0 Joeeeiiiiieeeeennn0 [1nnl..8.539 | 2.388 ...06/09/2021 ...|....02/25/2052 ...
30300Y-AU-3 ..... FREMF 2017-K67 C - CMBS ... 1.A ... ...90.3891 451,945 |.... . 500,000 |.. 524,721 O e (5,188) [0 [0 [l 3,944 ) 2.818 ....03/22/2021 ...|....09/27/2049 ...
36250G-AP-0 ..... GSMS 2015-GC30 A4 - CMBS .. 1.A ... ...94.8851 |... ..1,726,908 |.... .1,820,000 |.. ....1,780,540 LU O 5,412 |0 [0 000082382 4.372 ....09/27/2022 ...|....05/12/2050 ...
36250P-AC-9 ... GSMS 2015-GC32 A3 - CMBS .. 1.A ... ...95.4334 |....iinnnns 1,732,543 |.... 1,815,447 |.. ....1,818,920 O [ (20428 [0 |0 [ll003.408 ) 3.400 ....07/17/2015 ...|....07/10/2048 ...
36250S-AD-1 ..... GSMS 2018-GS10 A4 - CMBS .. N 1A ) ...93.2787 |oeeeeeiinnns 3,731,147 |.... .4,000,000 |.. ... 4,021,744 0 . o (4,357) [0 |0 f.0.8.890 o 3.784 ....07/18/2018 ...|....07/12/2051 ...
362528-AU-1 ... GSMS 2019-GC38 A3 - CMBS .......ceeevvvrvivnnnnnnnrinnns foee venwunnnns 4 s | TA i 3,029,850 [...91.5850 [.............. 2,747,551 |.ooovvnnnnnnns 3,000,000 |..eevennnnnnns 3,018,244 ... 0 .. (3,199) |vvvvvevevnennnn0 foeeeeinnnn 0 )., 8703 . 3.597 ...02/13/2019 ... |....02/12/2052 ...
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36252lI-AX-6 ..... GSMS 2014-GC20 A5 = CMBS .......cevvnrvvrrrrnnnnieriennns foee ven | s 4 s e LA e 1,494,082 |...97.7208 |........eenn.. 1,465,813 [.oeeeeennn 1,500,000 [...overennnnn 1,495,165 [....oeeevnnnnnnnd (O R X N | Y AU (B RN 3.998 |...... 4.242 ....08/17/2022 ...|....04/12/2047 ...
36253G-AE-2 ..... GSMS 2014-GC24 A5 - CMBS .. LA ...96.6238 |......oeunnnns 2,174,035 |.... ....2,247,221 O e 215 |0 o0 e 3.931 [...... 3.980 ....05/17/2022 ...|....09/12/2047 ...
36257H-BN-5 ... GSMS 2019-GC40 A3 - CMBS .. LA ...86.7919 |.....connns 1,735,837 |.... ....2,012,985 JLOJ R (70174 )N N | I RPN | ) AN 2.904 |...... 2.7% ....06/26/2019 ...|....07/10/2052 ...
36258Y-BF-4 ..... GSMS 2020-GC45 A4 - CMBS .. LA ...85.3559 |... JLO N R (72(:) N ARt | N IR | B FOU 2.658 |...... 2.546 ....01/10/2020 ...|....02/14/2053 ...
38406J-AA-6 ..... GRACE 20GRCE A - CMBS LA ...76.8250 |... LU R 78 <t N N | N RN | ) AN 2.347 |...... 2.007 ....08/10/2021 ...|....12/10/2040 ...
44217N-AC-0 ..... HGMT 2015-HGLR 1A2 - CMBS ... LA ...91.8577 |eeeiiiinnns 1,980,452 |.... ....2,157,607 JLO I U (N1 ()N ARt | B ISP | ) AU 3.087 |...... 3.054 ...05/12/2017 ...|....03/05/2037 ...
46117N-AA-0 ... TOWN 22STAY A - CMBS LA ...99.3425 |....nnnns 1,490,137 |.... .... 1,500,701 O e 8,201 o0 [0 e 6.824 |...... 7.246 ....07/29/2022 ...|....08/15/2039 ...
46591A-AZ-8 ..... JPNDB 2018-C8 A3 - CMBS ... LA LATMT | 3,647,557 |.... . ....3,888,177 0 [ (11,390) o0 o0 e 3.944 |...... 3.656 ....02/12/2019 ...|....06/16/2051 ...
465979-AA-0 ..... JPMCC 22NXSS A - CMBS ... A FE ...99.7484 |. 1,496,226 |. .1,500,000 .1,500,164 |.. .0 .5.973 |......6.912 ....09/16/2022 .. 09/09/2024
616900-AD-1 ..... MSBAM 2015-C23 A3 - CMBS .. 1.A .. ...95.1971 .. 2,944,734 |. . 3,093,303 .3,096,006 |.. .0 .3.451 |......3.371 ....05/05/2022 .. 07/15/2050
61763K-BD-5 ..... MSBAM 2014-C15 B - CMBS 1.4 .. ...96.2936 |. ..405,000 .405,913 |.. .0 ......4.565 |......4.234 ....04/27/2022 .. 04/17/2047 ...
61763M-AE-0 ..... MSBAM 2014-C16 A4 - CMBS .. LA ...97.3726 |... 01,297,423 |.. ....1,297,29% 0 [ (2,008) Jeveeeeeeeeen0 o0 e 3.600 |...... 3.505 ...06/05/2014 ...|....06/17/2047 ...
61763X-AD-8 ..... MSBAM 2014-C18 A3 - CMBS .. LA ...97.4335 |... 962,550 |.... ..987,905 |.. .... 1,005,568 0 [ (21,485) |0 o0 e 3.646 |...... 2.402 ....09/06/2016 ...|....10/18/2047 ...
61764P-BT-8 ..... MSBAM 2014-C19 A3 - CMBS .. LA ...95.9178 |... ..2,993,158 |.... .3,120,545 |.. ....3,116,163 0 [ (3,965) |oeeeeceeeeen0 [0 e 3.246 |...... 3.278 ....04/28/2022 ...|....12/17/2047 ...
61767Y-AY-6 ..... MSC 2018-H3 A4 - CMBS ... LA ...93.7199 |... 1,405,798 |.... .... 1,507,552 JLU R & /& DN PO | RPN | ) AN 3.914 |...... 3.799 ....06/27/2018 ...|....07/17/2051 ...
T844R-AA-3 ..... SLG 2021-OVA A - CMBS ... LA ...80.0201 |... 1,320,332 |.... .. .... 1,698,281 0 [ (5,260) |veeeeeeeeeen0 o0 e 2.585 |...... 2.206 ...06/16/2021 ...|....07/17/2041 ...
90269P-AA-9 ..... UBSBM 2012-WRM A - CMBS ... .CFE . . ...99.8573 |... ...15,845 |.. O 162 |0 [0 e 3.663 |...... 3.443 ....06/22/2012 ...|....06/12/2030 ...
929342-AA-1 ... WMRK 2022-WMRK A - CMBS ... LA .. 992,491 ]...99.6236 |... .1,000,000 |.. ....993,843 O e 1,852 |0 o0 e 7.092 |...... 7.805 ....10/28/2022 ...|....11/15/2035 ...
92938E-AN-5 ... WFRBS 2013-C16 A4 - CMBS .. LA .. 579,908 |...98.8540 |... 567,614 |.... ..574,1% |.. 573,243 0. L (1,489) [0 [0 4.136 |...... 4.181 ....09/17/2013 ...|....09/17/2046 ...
92939K-AD-0 . WFRBS 2014-C24 A4 - CMBS .. 1.A .. 2,007,607 |...95.3461 1,906,922 |. .2,000,000 1,999,388 |.. .0 (1,120) | .3.343 |......3.306 ....12/29/2015 .. 11/18/2047
94989K-AU-7 . WFCM 2015-C29 A3 - CMBS 1.4 .. 3,515,567 |...95.3412 |. .. 3,277,520 |. . 3,437,673 .3,447,642 |.. .0 ..(20,085) |. .3.368 |......3.183 ....01/31/2018 .. 06/17/2048
94989N-BD-8 ..... [WFCM 2015-C30 A3 - CMBS 1.A .. ...94.8503 |. 4,417,911 |. .4,657,771 .4,666,230 |.. .0 (6,472) |. 3,411 |......3.29 ....07/27/2015 .. 09/17/2058
94989T-AY-0 ..... WFCM 2015-LC22 A3 - CMBS .. 1.4 .. ...95.2907 |. ..1,920,067 |. .2,014,958 .2,014,037 |.. .0 (8,467) | .3.572 |...... 3.559 ....09/15/2015 .. 09/17/2088 ...
95000D-BC-4 ..... WFCM 2016-C34 A3 - CMBS 1.A .. ...94.2632 |. ..6,598,421 |. .7,000,000 7,012,412 |.. .0 .. (14,736) | ......2.834 |......2.706 ...05/10/2016 .. 06/17/2049 ...
95000F-AS-5 ..... WFCM 2016-C35 A3 - CMBS ... LA ...91.5551 2,214,526 |.... .2,418,791 |.. 2,426,136 O [ (2,804) [0 [0 2.674 |...... 2.557 ....07/15/2016 ...|....07/17/2048 ...
95000F-AV-8 ..... WFCM 2016-C35 AS - CMBS ... LA ...89.8111 |... 1,347,167 |.... 1,516,030 0 [ (4,859) |0 e l0 e 3.184 |...... 2.838 ....07/15/2016 ...|....07/17/2048 ...
95000L-AY-9 ..... WFCM 2016-C33 A3 - CMBS ... LA ...93.5907 |... 1,657,313 |.... 1,772,561 JLUNS PO - 115 FUUUUUUURURUTUOR | [ IO | B R 3.162 |...... 3.102 ...02/14/2019 ...|....03/17/2059 ...
95000L-BE-2 ..... WFCM 2016-C33 B - CMBS .... LA ...91.7640 |... 0 [ 1,002 |0 o0 e 4.506 |...... 5.712 ....09/08/2022 ...|....03/17/2059 ...
95000X-AE-7 ..... WFCM 2017-C39 A4 - CMBS ... LA ...91.4069 |... . .. 3,012,470 O [ (359 [0 [0 3.157 |...... 3.042 ....08/10/2017 ...|....09/16/2050 ...
95000X-AF-4 ..... WFCM 2017-C39 A5 - CMBS ... LA ...92.1579 |... 1,382,368 |.... .1,500,000 |.. 1,521,130 0 . e (4748) [0 [0 | 3.418 |...... 3.069 ...08/10/2017 ...|....09/16/2050 ...
95001A-BC-9 ..... WFCM 2017-C41 A3 - CMBS 1.4 .. ...91.3619 |. .. 4,568,004 |. .5,000,000 .5,022,502 |.. .0 (5,589) |. .3.210 |...... 3.095 ... 11/17/2017 .. 11/18/2050 ...
95001IN-AX-6 ..... WFCM 2018-C45 A3 - CMBS 1.A .. ...93.9876 |. ..2,600,372 |. .2,766,719 2,775,123 |.. .0 (8,838) |. ......3.920 |......3.852 ....06/28/2018 .. 06/15/2051 ...
95003D-BJ-6 ..... WFCM 2021-C60 A4 - CMBS ... v |4 | 1AL 4,119,960 |...80.2034 |.............. 3,208,136 |.... .4,000,000 |.. .... 4,103,588 Ol (11564 0 0 2.342 |...... 2.005 ...07/16/2021 ...|....08/17/2054 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 147,144,698 [ XXX 131,919,477 145,297,692 146,256,288 0 (230,692) XXX XXX XXX 389,103 4,209,814 XXX XXX
02008J-AC-0 ..... ALLYA 2022-1 A3 - ABS ...97.4181 ..657,572 |. . 675,000 674,903 |.. .0 .34 .3.310 |......3.342 . 12,847 |....05/10/2022 .. 11/16/2026 ...
02008J-AD-8 ..... ALLYA 2022-1 A4 - ABS ...97.2813 |. ..418,310 |. ..430,000 .426,820 |.. .0 .538 | .3.450 |......3.738 .. 8,000 |....06/13/2022 .. 06/15/2027
03027W-AJ-1 ..... AMTT 2013-2A 2A - RMBS . ...99.4401 ..2,983,204 |. .3,000,000 .3,001,045 |.. .0 (5,026) |- .3.070 |......2.900 . 92,100 |....04/03/2013 .. 03/15/2048
030650-AB-1 ..... AMCAR 2022-2 A2A - ABS .. ...99.3399 |. 1,084,545 |. .1,091,752 1,091,704 |.. .0 ......4.200 |......4.245 . 22,417 |....06/14/2022 .. 12/18/2025 ...
038779-AB-0 ..... ARBYS 2020-1 A2 - RMBS . ...84.4748 |... 986, 162 O [ 248 0 0 e 3.287 |...... 3.3% . 31,642 |....07/24/2020 ...|....07/30/2050 ...
05602R-AD-3 ..... BMWOT 2022-A A3 - ABS ... ...97.4039 |... .... 1,062,247 O 2,189 o0 [0 e 3.210 |...... 4.664 ...11/08/2022 ...|....08/25/2026 ...
05602R-AE-1 ..... BMWOT 2022-A A4 - ABS ... ...96.1693 |... . .. O e 19 0 [0 e 3.440 |...... 3.474 ....05/10/2022 ...|....12/26/2028 ...
08883@-AA-1 ... BOWLING GREEN KETUCKY CTL PASS-THROUGH T ... ...89.7770 |... .1,403,193 |.. LU RN | AU | RN | B AN 5.350 |...... 5.410 ....10/03/2011 ...|....06/15/2036 ...
12530M-AA-3 ... SORT 2020-1 A1 - ABS e |4 s . ...89.3271 ..908,302 |.. 0 e (2,010) Jeveeeeeen0 o0 e 1.690 |...... 1.678 ...07/27/2020 ...|....07/15/2060 ...
12530M-AB-1 ..... SORT 2020-1 A2 = ABS ....ccevuviiiiiiiiiiiiiiiiiiniieees .1 . ...82.6091 |....oooeeinnnnn293,556 |iiiiiiinnnns 355, 356 0 fooeiviiieaen (70) |0 foniinnnl0 s 1.990 |...... 2.013 ...07/14/2020 ... |....07/15/2060 ...
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12664J-AB-6 ..... CNH 2022-C A2 = ABS ..evveniiviiniinierciniieeeeennnnns foee vee | s 4 s CAFE e 749,998 . 100.3838 |.......ccc0ueenn 752,878 |ooeiiiinnnnnnnns 750,000 |ooeevvvnnninnnns 749,9% |o.evenniiiinnnnd (U R (1 ) 1 PN | N AR (B RN 5.420 |...... 5.482 ... 11/17/2022 ...|....07/15/2026 ...
14043G-AB-0 ..... COPAR 2022-2 A2A - ABS .. N .. 1.AFE ..|... .. 314,984 1...99.0434 |... ..315,000 |.. ....314,990 JLO N N - ) FORPRR | B IR | B AT 3.740 |...... 3.774 ....08/02/2022 ...|....09/15/2025 ...
14043G-AD-6 ..... COPAR 2022-2 A3 - ABS ... i L .. 1.AFE ..|... .. 299,979 |...97.7439 |... . 300,000 |.. ....299,982 LU RS I NN | N RPN | ) A 3.660 |...... 3.691 ....08/02/2022 ...|....05/17/2027 ...
140430-AC-6 ..... COPAR 2022-1 A3 - ABS ... N .. 1.AFE ..|... .. 460,899 |...96.8194 |... . 461,000 |.. ....460,925 O i e 26 o0 o0 e 3.170 |...... 3.200 ....04/26/2022 ...|....04/15/2027 ...
140430-AD-4 ..... COPAR 2022-1 A4 - ABS ... i L .. 1.AFE ..|... ..802,614 |...96.0124 |... . 805,000 |.. ....802,937 O o328 o0 [0 e 3.320 |...... 3.425 ...06/09/2022 ...|....09/15/2027 ...
14044C-AD-4 ..... COPAR 2021-1 A4 - ABS ... N .. 1.AFE ..|... .. 736,953 |...90.2365 |... . 790,000 |.. ....746,204 O 9,251 |0 o0 e 1.040 |...... 3.186 ...06/19/2022 ...|....04/15/2027 ...
14316N-AD-1 ..... CARMX 2021-1 A4 - ABS ... i L .. 1.AFE ..|... .. 179,825 |...91.5208 |... . 190,000 |.. ... 182,847 O 3,022 |0 [0 e 0.530 |...... 2.850 ....04/06/2022 ...|....10/15/2026 ...
14318M-AD-1 ... CARMX 2022-3 A3 - ABS ... N .. 1.AFE ..|... ...98.0880 |... . 750,000 |.. ....749,985 0 . o8 0 o0 e 3.970 |...... 4.004 ....07/12/2022 ...|....04/15/2027 ...
14318M-AE-9 ..... CARMX 2022-3 A4 - ABS 4 1AFE .. ...97.4404 |. . 750,000 .749,989 |.. .0 A .4.060 |......4.095 ....07/12/2022 .. 02/15/2028
14688D-AD-3 ..... CRVNA 2022-P1 A4 - ABS . 4 1AFE . ...92.2447 |. . 750,000 748,278 |.. .0 417 .3.520 |......3.631 ....08/31/2022 .. 02/10/2028
17305E-GM-1 ... CCCIT 2018-A3 A3 - ABS . 4 1AFE .. ...99.3371 . .1,000,000 .999,987 |.. .0 S I ......3.290 |......3.288 ....06/21/2018 .. 05/23/2025 ...
238021-AA-9 ..... COLO 2021-1 A2 - ABS .... 4 TG FE L 1,001,867 |.. 86.7086 |... ,000,000 .. ,001,641 0 . e (129) [0 0 [ 2.060 |...... 2.050 ...07/23/2021 ...|....02/27/2051 ...
25755T-AL-4 ..... DPABS 2019-1 A2 - RUBS .. 4 [ 2AFE L .. 477,546 |...86.3316 |... ....472,669 O [ (3,482) [0 [0 3.668 |...... 3.140 ....07/01/2020 ...|....10/25/2049 ...
25755T-AN-0 ... DPABS 2021-1 Al - RMBS . 4 [ 2.AFE L .. 889,478 |...83.1151 |... ....890,155 JLO I Y 7~(: ) IR | B IR | ) AU 2.662 |...... 2.751 ....04/12/2021 ...|....04/25/2051 ...
25755T-AP-5 ... DPABS 2021-1 All - RMBS ... i L .. 2.AFE ..|... .. 890,471 ...79.8930 |... ....890,051 LU SRR (< (411 )N AU | N RPN | ) AN 3.151 [...... 3.128 ...04/09/2021 ...|....04/25/2051 ...
345295-AB-5 ... FORDO 2022-D A2A - ABS N .. 1.AFE ..|... .. 559,961 |. 100.2204 |... . ....559,965 O e |0 [0 e 5.370 |...... 5.438 ....11/17/2022 ...|....08/15/2025 ...
34533Y-AE-0 ..... FORDO 2020-C A4 - ABS ... i L .. 1.AFE ..|... .. 963,378 |...93.4756 |... 1, ....980,719 O e 17,340 |0 o0 0.510 |...... 3.276 ....06/03/2022 ...|....08/15/2026 ...
34533Y-AF-7 ..... FORDO 2020-C B - ABS .... N .. 1.BFE ..|... .. 903,59 |...92.2056 |... 880,564 |.... ....916,157 O [ 12,563 |0 o0 0.790 |...... 2.704 ....08/31/2022 ...|....08/15/2026 ...
34534L-AD-9 ..... FORDO 2022-B - ABS i L .. 1.AFE ..|... .. 339,982 |...97.7869 |... 332,475 |.... ....339,986 O i o0 [0 3.740 |...... 3.772 ....06/22/2022 ...|....09/15/2026 ...
362585-AD-3 . GMCAR 2022-2 A4 - ABS 4 1AFE . ...95.6047 |. ..305,935 | .319,965 |.. .0 .3.270 |......3.276 ....04/05/2022 .. 04/17/2028
3626511-AD-5 . GMCAR 2022-3 A3 - ABS 4 1AFE .. ..97.7716 |. .289,999 |.. .0 .3.640 |......3.668 ....07/06/2022 .. 04/16/2027
36265II-AE-3 ..... GMCAR 2022-3 A4 - ABS 4 1AFE . ...97.1285 |. .269,983 |.. .0 .3.710 |......3.741 ....07/07/2022 .. 12/16/2027
36266F-AC-3 ..... GMALT 2022-2 A3 - ABS |4 1AFE .. ...97.8301 .0 .3.420 |......3.455 ...06/08/2022 .. 06/21/2025 ...
36804P-AF-3 ..... GATX CORP - ABS ........ |4 .2.BFE .. .44, ...97.9660 |. . .0 ......5.697 |......5.698 ....03/17/2005 .. 01/02/2025 ...
380130-AD-6 ..... GM FINANCIAL AUTOMOBILE LEASING TRUST 20 . i L .. 1.AFE ..|... 1,049,908 |...98.2868 |... .1,050,000 |.. O i 19 0 [0 4.010 |...... 4.049 ....08/09/2022 ...|....09/22/2025 ...
380130-AE-4 ..... GMALT 2022-3 A4 - ABS ... N .. 1.AFE ..|... ,124,842 |...98.0266 |... 1,125,000 |.. ,124,867 O i e 25 o0 o0 e 4.110 |...... 4.152 ...08/09/2022 ...|....08/20/2026 ...
43815P-AB-5 ... HAROT 2022-2 A2 - ABS ... i L .. 1.AFE ..|... .. 296,707 |...99.0239 |... ... 300,000 |.. 297,219 O o 512 o0 [0 3.810 |...... 5.237 ....11/10/2022 ...|....03/18/2025 ...
43815P-AC-3 ... HAROT 2022-2 A3 - ABS ... N .. 1.AFE ..|... .. 184,989 |...97.9098 |... . 185,000 |.. ....184,991 O i o0 [0 e 3.730 |...... 3.762 ....08/15/2022 ...|....07/20/2026 ...
43815P-AD-1 ..... HAROT 2022-2 A4 - ABS ... i L .. 1.AFE ..|... .. 139,969 |...97.6046 |... . 140,000 |.. ....139,972 LU RS I NN | N RPN | ) A 3.760 |...... 3.797 ....08/15/2022 ...|....12/18/2028 ...
58768P-AB-0 ..... MBART 2022-1 A2 - ABS ... N .. 1.AFE ..|... ,499,904 |. 100.1523 |... .1,500,000 |.. ,499,912 O 8 o0 [0 e 5.260 |...... 5.325 ....11/15/2022 ...|....10/15/2025 ...
606940-AB-0 ..... MMAF 228 A2 - ABS ..... 4 1AFE .. . 100.1398 |. . 750,000 749,913 |.. .0 .5.570 |......5.645 ....11/01/2022 .. 09/09/2025 ...
78403D-AR-1 ..... SBATOW 2020-2 2C - RWBS 4 1FFE .. ...83.8548 |. ..250,000 .250,000 |.. .0 .2.328 |......2.380 ....07/08/2020 .. 07/15/2052
80285U-AD-3 ..... SDART 2022-3 A3 - ABS ... 4 1AFE .. ...98.1664 |. . 765,000 .755,899 |.. .0 . ......4.653 ....11/18/2022 .. 12/15/2026
80286F-AB-9 ..... SDART 2022-4 A2 - ABS 4 1AFE . ...99.6065 |. .1,318,639 1,318,616 |.. .0 .4.430 |......4.09 ...07/12/2022 .. 07/15/2025
80287H-AC-2 ..... SDART 2022-5 A3 - ABS 4 1AFE .. ...98.1528 |. .264,992 |.. .0 ......4.110 |......4.148 ....08/16/2022 .. 08/17/2026 ...
802918-AB-8 ..... SDART 2022-6 A2 - ABS ... 4 | LA FE L .. 364,993 |...99.5399 |... ..365, ....364,99% O i o0 [0 e 4.370 |...... 4.412 ....09/12/2022 ...|....05/15/2025 ...
81761T-AA-3 ..... SERV 2020-1 A21 - RMBS .... 4 e [ 2.0 FE L ,697,645 |...80.0577 |... 1,670,250 |.. ,702,820 O e 5,719 o0 [0 e 2.841 |...... 3.147 ....09/01/2021 ...|....01/30/2051 ...
83546D-AJ-7 ..... SONIC 2020-1 A22 - RMBS ... 2 e [ 2B FE L .. 781,333 |...84.6452 |... ..781,333 |.. 781,333 O o0 0 o0 e 4.3%6 |...... 4.403 ....01/15/2020 ...|....01/20/2050 ...
83546D-AN-8 ... SONIC 2021-1 A21 - RMBS ... 2 e [ 2B FE L .. 991,280 |...79.5716 |... ..987,500 |.. ....991,188 LU R (+15) N MO | N RPN | B AN 2.190 |...... 2.204 ....08/02/2021 ...|....08/21/2051 ...
83546D-A0-1 ..... SONIC 2021-1 A22 - RMBS ... 2 e [ 2B FE L ... 72.2997 |... ..987,500 |.. ....993,076 O [ (149) |0 o0 e 2.636 |...... 2.606 ...08/02/2021 ...|....08/21/2051 ...
85236K-AE-2 ..... SIDC 211 A2 - ABS 4 TG FE L ...86.4515 |... . 300,000 |.. ... 300,000 O o0 o0 [0 1.877 |...... 1.884 ....03/12/2021 ...|....03/26/2046 ...
87267W-AA-2 ..... TMUST 221 A - ABS 4 oo |- LLAFE ... ...99.8972 |... 749,229 |.... . 750,000 |.. ....749,909 O e o0 [0 e 4.910 |...... 4.913 ....10/04/2022 ...|....05/22/2028 ...
8734R-AH-T ..... BELL 2021-1 A22 - RMBS .... 4 .. .. 2.BFE ..|... ...80.2852 |... 794,823 |.... ....990,000 O o0 o0 [0 e 2.294 |...... 2.389 ....08/11/2021 ...|....08/25/2051 ...
87342R-AJ-3 . BELL 2021-1 A23 - RMBS . 2 .2.BFE .. ...75.9650 |. .. 752,054 |. .990,000 |.. .0 ......2.542 |...... 2.560 ...08/11/2021 .. 08/25/2051 ...
89190G-AD-9 ..... TAOT 2021-B A4 - ABS .... 4. L 1AFE ... ...91.3427 |... 879,630 |.... ..963,000 |. ...918,358 O [ 14,605 0 o0 0.530 |...... 2.960 ...04/27/2022 ...]|....10/15/2026 ...
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89237J-AA-4 ..... TALNT 2020-1 A = ABS .eevvniiiiinneiiernniineeecennnns foen ven | s 4 s LLAFE L 809,761 1...91.5490 |................. 764,434 |....ccoeennnnnnnd 835,000 [....ceevvvunnnnns 815,443 | (O NS 0 T4 AN | N AU | B RN 1.350 |...... 2.357 [MON ..... ....04/06/2022 ...]|....05/25/2033 ...
89238J-AC-9 ... TAOT 2021-D A3 - ABS .... N 1.AFE ..|... .. 703,301 |...94.2100 |... . 750,000 |.. ... 708,638 0 5,337 0 o0 0.710 |...... 5.826 [MON ..... ....11/03/2022 ...|....04/15/2026 ...
89239H-AB-4 ... TAOT 2022-D A2A - ABS ... 4 [ TAFE L .. 489,995 |. 100.1613 |... ....489,99% O i o0 [0 5.260 |...... 5.329 | MON ..... ....11/01/2022 ...|....01/15/2026 ...
92348K-AS-2 ... VZMT 2022-4 A - RMBS .... N .. 1.AFE ..|... ,084,945 |...96.8897 |... ,084,953 O 8 0 [0 e 3.400 |...... 3.426 [MON ..... ...06/19/2022 ...|....11/20/2028 ...
92868A-AC-9 ..... VWALT 2022-A A3 - ABS ... 4 [ TAFE L .. 179,986 |...97.8609 |... 179,990 O i o0 [0 3.440 |...... 3.469 [MON ..... ....06/07/2022 ...|....07/21/2025 ...
92868A-AD-7 ..... VWALT 2022-A A4 - ABS ... 4 | LA FE L .. 214,960 |...97.3725 |... 209,351 |.... ....214,970 O e 10 0 o0 e 3.650 |...... 3.687 |MON ..... ....06/07/2022 ...|....01/20/2027 ...
95058X-AK-4 ..... WEN 211 A2 - RMBS 4 [ 2B FE L .. 988,440 |...80.6809 |... 794,707 |.... ....992,585 LU R 1:1- T N | I RN | ) FN 2.370 |...... 2.710 |MJSD ... ....06/16/2021 ...|....06/15/2051 ...
95058X-AL-2 ..... WEN 211 A21 - RMBS .... N .. 2.BFE ..|... ...77.8675 |... ....990,011 0 401 |0 0 e 2.775 |...... 2.824 |MJSD ... ....06/16/2021 ...|....06/15/2051 ...
95058X-AN-0 ..... WEN 2022-1 A21 - RMBS 4 .2.BFE .. ...89.3818 |. ..400,207 |. 447,750 |.. .0 .4.236 |......4.653 | MJSD ... ...08/23/2022 .. 03/15/2052
98163L-AD-2 ..... WOART 2021-B A4 - ABS 4 1AFE . ...90.9776 |. .. 1,364,664 |. . 1,426,084 |.. .0 .0.690 |......2.984 ....05/05/2022 .. 06/15/2027
98163N-AC-0 ..... WOLS 2022-A A3 - ABS . 4 1.AFE .. ...97.8660 |. 313,171 ). .319,972 |.. .0 ......3.210 |...... 3.239 ....04/05/2022 .. 02/18/2025 ...
981630-AD-1 ..... WOART 2022-B A3 - ABS ... 4 | LA FE L ...96.7210 |... . . ...914,916 O e 27 o0 o0 e 3.250 |...... 3.2717 ...06/24/2022 ...|....07/15/2027 ...
981630-AE-9 ..... WOART 2022-B A4 - ABS ... i L .. 1.AFE ..|... ...96.2697 |... .1,350,000 |.. ,349,713 O i 83 o0 [0 3.440 |...... 3.472 ...06/24/2022 ... |....03/15/2028 ...
98163T-AB-9 ..... WOART 2022-C A2 - ABS ... e |4 e | LA FE L . ...98.7274 |... ..450,000 |.. 449,969 O e 16 |0 o0 e 3.730 |...... 3.768 ....08/02/2022 ...|....03/16/2026 ...
98163T-AD-5 ..... WOART 2022-C A3 = ABS ......ccevuiviiiiinnnnninniinnnnnnns foen von | unnnns 4. LAFE L 299,977 [...97.3494 |.......coonnnnnns 202,048 |..oovvnnnnnnnnns 300,000 [.oeeevrnnniinnnns 299,981 |ovvunniiiinnnnd JO I O N AP UOU PO | I FEUUUUURTTN (N RN 3.660 |...... 3.691 ...08/02/2022 ... |....10/15/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 52,034,883 | XXX 48,397,300 52,360,555 52,089,605 0 92,733 0 0 [ XXX XXX XXX 92,613 992,578 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 794,478,558 | XXX 724,414,256 798,796,945 792,161,582 (1,727,034) 144,133 401,931 0 XXX XXX XXX 5,632,462 21,717,326 XXX XXX
632525-AU-5 ..... |NATIONAL AUSTRALIA BANK LTD ..eevvnnviiiininniiiiinnnns | ...... |C ...... | ............ 2AFE oo 1,210,976 |...76.1297 |....ooviiennnnn 913,556 [....cceuunnnns 1,200,000 |.......ce.eeen 1,208,946 |...oovvnnnnnnns 0 e, (1,083) [.ooeievnnnnnns [ 0 )...... 2.332 |...... 2205 |FA oo foeeiiiiiiinnnns 10,105 [..ovvvvennnnnns 27,984 |....01/26/2021 ...]|....08/21/2030 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 1,210,976 [ XXX 913,556 1,200,000 1,208,946 0 (1,063) 0 0] XXX XXX XXX 10,105 27,984 XXX XXX
1309999999. Total - Hybrid Securities 1,210,976 [ XXX 913,556 1,200,000 1,208,946 0 (1,063) 0 0 XXX XXX XXX 10,105 27,984 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
00076V-AY-6 ..... ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L .... ...91.0000 |... ...91,000 |.... . 100,000 |.. ...0 |.... 10.423 |.....10.708 | Mon ..... ....12/10/2021 ...|....12/20/2029 ...
00076V-AZ-3 ..... ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L . ...96.6250 |. ..480,709 |. .. 0. ...03/16/2022 ..
00162D-AB-1 ..... AL GCX HOLDINGS, LLC - TERM LOAN B ...... ...99.0000 |. ..97,577 |.. N 0. ....04/22/2022 .. .
00184N-AB-3 ..... TRICORBRAUN HOLDINGS, INC. - CLOSING DAT .. ...95.1980 |... . ....396,005 |......... (11,025) |.... ...06/13/2022 ...|....03/03/2028 ...
00213N-AN-4 ..... APX GROUP, INC. - INITIAL TERM LOAN .. ...98.5310 |... 292,637 |.... ....291,108 (327) |.... MJSD ... ....12/16/2021 ...|....07/10/2028 ...
00247N-AG-7 ..... AZZ INCORPORATED - TERM LOAN B ...99.8750 |... 195,619 |.... ....189,623 UV Mon ..... ....05/06/2022 ...|....05/13/2029 ...
00488P-AP-0 ..... ACRISURE, LLC - INCREMENTAL TL ...96.5830 |... 191,474 |.... ... 191,474 |.......... (3,158) |.... Mon ..... ....06/16/2022 ...|....02/15/2027 ...
00488Y-AB-2 ..... ACPRODUCTS HOLDINGS, INC. - INITIAL TERM . ... 74.4430 |... 147,393 |.... ....147,393 MJSD ... ...12/08/2021 ...|....05/17/2028 ...
00847Y-AC-6 ..... AGILITI HEALTH, INC. - INITIAL TERM LOAN .... ...97.3750 |... 290,619 |.... ....290,619 ....06/11/2022 ...|....01/04/2026 ...
01881U-AJ-4 ..... ALLIANT HOLDINGS INTERMEDIATE, LLC - TER .... ...97.6070 |... 197,593 |.... ....197,593 ...10/20/2021 ...|....11/05/2027 ...
03852J-AL-5 ... ARAMARK INTERMEDIATE HOLDCO CORPORATION ... ...99.2190 |... 396,876 |.... ....394,129 ....06/23/2022 ...|....03/11/2025 ...
04009D-AB-0 ..... [ARETEC GROUP, INC. (FKA RCS CAPITAL CORP . ...97.5500 |. ..289,633 |. .289,633 |.. ....02/24/2022 .. 10/01/2025
04349H-AK-0 . ASCEND LEARNING, LLC - TL ... ...94.3750 |. 284,965 .284,965 |.. ...11/18/2021 .. 12/11/2028
04621H-AT-0 ..... ASSUREDPARTNERS CAPITAL, INC. - INCREMEN .. . ...96.9250 |. 96,198 ..96,198 |.. ...01/26/2022 .. 02/12/2027
04621H-AU-T7 ..... ASSUREDPARTNERS CAPITAL, INC. - INCREMEN ............fees ... ...99.1880 |. 99,188 ..96,593 |.. ....11/09/2022 .. 02/12/2027 ...
04649V-Al-0 ..... ASURION, LLC - NEW B-7 TERM LOAN ......... ...96.9110 |. ..191,318 . 191,318 |.. ...01/07/2022 .. 11/03/2024 ...
04649V-AZ-3 ..... ASURION, LLC - NEW B-3 TERM LOAN (SECOND . ...77.5830 |... 232,749 |.... . 300,000 |.. ....232,749 . 1,817 | ...06/31/2022 ...|....01/31/2028 ...
04649V-BB-5 ..... ASURION, LLC - TERM LOAN ...89.0250 |... 284,212 |.... ..319,249 |.. ....284,212 ....08/17/2022 ...|....08/19/2028 ...
04686R-AB-9 ..... ATHENAHEALTH, INC. - TERM LOAN B ... ...90.0360 |... 261,102 |.... ..289,998 |.. ...261,102 ...01/27/2022 ... |....02/15/2029 ...
04686R-AC-7 ..... ATHENAHEALTH, INC. - DELAYED DRAW TERM L ... ...90.0360 |... ... 44,366 |.... ...49,275 |.. ....01/27/2022 ...|....02/15/2029 ...
04761P-AF-2 ..... SIMPLY GOOD FOODS USA, INC. ...oevvvnnvvvvinnnnns ...99.8440 |... .. 185,111 |.... ..185,400 |.. ... 185,111 ....01/14/2022 ...|....07/07/2024 ...
05350N-AL-8 ..... AVANTOR FUNDING, INC. - INCREMENTAL B-5 .......coafoen .oe ...99.3890 [...ooiiiiiiieens 185,868 [...cvvvunieeeens 187,010 |ooveenieeenn 185,868 ...10/19/2021 ...|....11/08/2027 ...
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05355J-AD-0 ..... AVEANNA HEALTHCARE LLC - TERM LOAN (SECO ....ccovvvss]oes von [ eemeenn | weeeeeeis LO.CFE s 198,000 |...55.0000 200,000 |oeeevrnnniinnens 110,000 ... 11.389 ... 12/09/2021 ... |....12/10/2029 ...
05604X-AP-1 ..... MAUSER PACKAGING SOLUTIONS HOLDING COMPA .. oo |--4.CFE ..|... .. 240,725 |...97.5140 |... .. 247,389 |.. 281,289 e (1,957 [ 2,959 |0 [0 7.370 ....12/16/2021 ...|....04/03/2024 ...
070140-AN-1 ..... GREAT OUTDOORS GROUP, LLC - TERM B-2 LOA . e | 4AFE L. .. 289,551 ...95.8750 |... 20 285,457 o (4,954) [l 860 il 0 0 8.134 ....06/13/2022 ...|....03/06/2028 ...
08511L-AX-6 ..... BERLIN PACKAGING L.L.C. - TRANCHE B-5 TE . oo |--4.CFE ..|... .. 388,800 |...96.0160 |... 381,179 e (8,536) [ 1,002 0 [0 7.855 ...05/16/2022 ...|....03/11/2028 ...
09238F-AK-7 ..... BLACKHAWK NETWORK HOLDINGS, INC. - TERM ... e |- 4B FE ... .. 195,620 |...97.3190 |... 192,626 |ooennnn. (3,658) [oiiiiiinnnn 864 |0 0 7.077 ....01/05/2022 ...|....06/15/2025 ...
10524M-AN-7 ... BRAND ENERGY & INFRASTRUCTURE SERVICES, ... oo |- 5.AFE ... .. 196,922 |...89.2500 |... . 176,636 |......... (17,098) [oeeeeeeenenn 875 |0 [0 s 8.493 ....10/21/2021 ...|....06/21/2024 ...
10801X-AH-0 ..... BRIGHTVIEW LANDSCAPES, LLC - TERM LOAN B . . |- 4.BFE ..|... .. 394,020 |...96.1250 |... 2. 382,578 |eeen (11,833) [t 390 il 0 7.573 ....04/14/2022 ...|....04/20/2029 ...
11565H-AB-2 ..... BROWN GROUP HOLDINGS, LLC - INITIAL TERM .... |- 4AFE L. .. 344,774 1...98.0140 |... ....339,378 |oeeeeeee (5,654) [ 225 |0 [0 6.571 ....10/29/2021 ...|....06/07/2028 ...
12546F-AF-9 ..... CHG PPC PARENT LLC = TL .eeviiiiiiiiinnns ..4.BFE .. 390,077 |...96.5000 |. .378,316 |.. 7.438 |.. ... 11/17/2021 .. 12/08/2028 ...
12769L-AB-5 ..... CAESARS RESORT COLLECTION, LLC - TERM B .. 4.AFE .. 225,022 |...99.6830 |. 225,524 |.. 7134 .. ...12/06/2021 .. 12/23/2024 ...
12769L-AD-1 ..... CAESARS RESORT COLLECTION, LLC - TERM B- .. 4.AFE .. 110,993 |...99.6590 |. . A 11,377 |.. L0 ......7.884 |.. ....06/16/2022 .. 07/21/2025 ...
14835J-A0-3 ..... CAST & CREW LLC - INCREMENTAL FACILITY N .... oo |- 4.BFE ... .. 142,832 |...98.4500 |... 141,325 |.... ....141,325 o (1,596) [ 89 0 [0 8.073 ....02/15/2022 ...|....12/29/2028 ...
15963C-AC-0 ..... THE CHAMBERLAIN GROUP, LLC. - TERM LOAN ... oo |- 4B FE ... .. 207,565 |...94.0830 |... 196,002 |[.... ....196,092 |......... (11,615) [cvvvvnnnnnn 128 |0 [0 s 7.321 ...10722/2021 ...|....11/03/2028 ...
17148P-AD-3 ..... CHURCHILL DOWNS INCORPORATED - TERM B FA .. v |- SAFE ... .. 193,969 |...99.7500 |... 197,937 |.... 194,906 e o938 0 0 6.390 ....06/10/2022 ...|....12/27/2024 ...
18972F-AC-6 ..... CLYDESDALE ACQUISITION HOLDINGS, INC. - ... . |- 4.BFE ..|... .. 170,198 |...95.0420 |... 165,908 |.... ... 165,908 |ooeeenen (4747) [ 457 0 0 8.361 ...03/30/2022 ...|....04/13/2029 ...
22006V-AL-3 ..... CORPORATION SERVICE COMPANY - TERM LOAN ... oo |- 4.AFE ). .. 110,818 |...98.7500 |... 113,568 |.... 111,001 |0 e 188 0 [0 7.436 ....08/09/2022 ...|....11/02/2029 ...
22282G-AC-1 ..... COVANTA HOLDING CORP - TERM LOAN B ... e | 3.BFE ... 129,269 |...99.1610 |... L. 128,505 |oeeenenen (814) [ 46 |0 [0 6.586 LG1171772021 ... 1173072028 ..
22282G-AD-9 ... COVANTA HOLDING CORP - TERM LOAN C ... oo |- 8B FE ... ...99.1610 |... eeeeneneeeeenne 3796 [t 9,674 | (B1) o8 0 o0 e 6.586 ....11/17/2021 ...|....11/30/2028 ...
22704N-AD-4 ... CROCS, INC. - TERM LOAN B |- 3.BFE ..|... ...97.8750 |... 623,403 |.... s ....623,403 |.........(10,761) [.ccoorvrnnnes 410 Joeeviiiinninnl0 feinl0 7.416 ....01/27/2022 ...|....02/20/2029 ...
24022K-AB-5 . DCERT BUYER, INC. - INITIAL TERM LOAN (F . ..4.BFE .. ...96.4640 |. ..287,916 | 298,469 .287,916 |.. .8.6% |.. ...06/13/2022 .. 10/16/2026
24440E-AB-3 . DEERFIELD DAKOTA HOLDING, LLC - INITIAL .4.CFE .. ...93.2190 |. ..199,401 |. 213,906 .199,401 |.. .7.836 |.. ....04/14/2022 .. 04/09/2027
26483N-AN-0 ..... [DUN & BRADSTREET CORPORATION, THE - INIT . .. 4.AFE .. ...98.9110 |. ..285,739 |. 288,885 .285,739 |.. .7.639 |.. ....02/22/2022 .. 02/06/2026
26881K-AC-8 ..... EP PURCHASER, LLC - TERM LOAN B . e | 4AFE L. ...98.6880 |. 103,104 .. 104,475 .103,104 |.. 7174 .. ....10/28/2021 .. 11/06/2028 ...
28414B-AF-3 ..... ELANCO ANIMAL HEALTH INCORPORATED - TERM . o |- SLAFE L. ...95.8590 |. ..180,679 ..188,485 180,679 |.. ......5.870 |.. ....10/29/2021 .. 08/01/2027 ...
29102T-AB-8 ..... AZALEA TOPCO, INC. - INITIAL TERM LOAN ( .... . |..4.CFE ..|... ...91.3750 |... 249,353 |.... ..272,890 |.. ... 249,363 |......... (18,256) |..vvvveennnn 1,235 [0 |0 [, 7.5M ...02/22/2022 ... |....07/24/2026 ...
29279U-AB-2 ... ENDURANCE INTERNATIONAL GROUP HOLDINGS, oo |- 4.BFE ... ...89.6250 |... 178,347 |.... ..198,992 |.. ... 178,347 ...t (10,419) [oeeeeeeee 1,001 |ooeiiiiiiiee0 [0 s 7.7117 ....06/07/2022 ...|....02/10/2028 ...
29362L-AL-8 ..... ENTEGRIS, INC. - TERM LOAN B e |- 2.CFE ... ...99.6250 |... 194,269 |.... ..195,000 |.. 192,362 |0 [ 286 0 0 5.976 ....06/13/2022 ...|....07/06/2029 ...
20382X-AE-4 ..... ENTRAVISION COMMUNICATIONS CORPORATION - .. oo |- 8.CFE ..|... ...98.6670 |... 265,172 |.... ..268,755 |.. 265,172 oo (474) [ 1,858 |0 [0 7.134 ....08/02/2022 ...|....11/29/2024 ...
30233P-AB-6 ..... EYECARE PARTNERS, LLC - INITIAL TERM LOA . . |..4.CFE ..|... ...79.6670 |... 168,127 |.... ..198,485 |.. 168,127 e (37,622) [ B4 0 [0 7.424 ....03/04/2022 ...|....02/18/2027 ...
31556P-AB-3 ..... GOLDEN NUGGET, INC. - TERM LOAN B |- 4.BFE ... ...94.8880 |... 099,250 |oeeiiiiiiieeenn 94,176 [l (4,859) [ 38 [0 0 e 8.323 ....01/13/2022 ...|....01/27/2029 ...
31732F-AR-7 ..... [FILTRATION GROUP CORPORATION - 2021 INCR ..4.CFE .. ...98.0000 |. . 128,700 126,126 |.. .7.571 |.. ....10/19/2021 .. 10/21/2028 ...
31935H-AD-9 ..... [FIRST BRANDS GROUP, LLC - 2021 TERM LOAN . .. 4.AFE .. ...94.4000 |. .294,330 |.. .8.368 |.. ...04/27/2022 .. 03/30/2027
33718F-AB-6 ..... [FIRST STUDENT BIDCO INC. - INITIAL TERM ..3.CFE .. ...90.1040 |. ..48,585 |.. 7726 |.. ....10/18/2021 .. 07/21/2028
33718F-AD-2 ..... FIRST STUDENT BIDCO INC. - INITIAL TERM .. 3.CFE .. ...90.1040 |. .130,635 |.. 7.726 |.. ....10/18/2021 .. 07/21/2028
33718F-AE-0 ..... FIRST STUDENT BIDCO INC. - INCREMENTAL T . .3.CFE .. ...94.7500 |. . A 173,234 |.. ...l 7.653 .. ...06/29/2022 .. 07/21/2028 ...
33718F-AF-7 ..... FIRST STUDENT BIDCO INC. - INCREMENTAL T .... oo |- 8.CFE ... . ...94.7500 |... 12,305 e 12,987 [ 11,888 0 [ 9 0 [0 7.653 ....06/29/2022 ...|....07/21/2028 ...
33903R-AY-5 ..... FLEETCOR TECHNOLOGIES OPERATING COMPANY, . e | SAFE L. .. 419,182 |...98.8440 |... 419,953 |.... 419,083 e (1,022) [ 922 0 0 6.134 ...02/28/2022 ...|....04/28/2028 ...
35100D-AS-5 ..... FOUR SEASONS HOLDINGS INC. - TERM LOAN B .. oo |- 8.CFE ... .. 334,978 |...99.9640 |... 339,957 |.... 335,044 |0 e 66 |0 [0 7.214 ....11/17/2022 ...|....11/30/2029 ...
35906E-AQ-3 ..... FRONTIER COMMUNICATIONS CORPORATION - TL .. e |- 4B FE ... .. 297,074 ]...95.1790 |... 283,379 |.... 283,379 e (13,785) [ 91 0 0 7.438 ...02/14/2022 ...|....05/01/2028 ...
365556-AU-3 ... INGERSOLL-RAND SERVICES COMPANY - 2020 S .. v |- SAFE ... .. 195,992 |...99.0630 |... 196,614 |.... 196,401 |0 o409 0 [0 5.936 ....02/24/2022 ...|....03/01/2027 ...
38017B-AT-3 ..... GO DADDY OPERATING COMPANY, LLC (GD FINA .... |- 3.BFE ..|... .. 391,804 |...99.7360 |... 394,063 |.... ....392,986 . e 1,249 L0 0 7.573 ...02/28/2022 ...|....11/09/2029 ...
38101J-AC-0 ..... GOLDEN ENTERTAINMENT, INC. - TERM B FACI ... ..3.CFE ..|... ..220,877 |...99.6250 |... 220,325 |.... ....220,325 . (640) [oveeeeeeennn 87 [0 |0 s 7.390 ....02/24/2022 ...|....10/21/2024 ...
421300-AL-8 ..... HAYWARD INDUSTRIES, INC. - REFINANCING T .... ..4.BFE ..|... .. 295,125 ]...95.4380 |... 282,726 |.... ....282,726 |......... (12,574) |ovvvveeeeen 176 [0 0 [, 6.884 ...12/16/2021 ...|....05/30/2028 ...
422361-A0-0 ..... HEARTLAND DENTAL, LLC - 2021 INCREMENTAL . ..4.CFE .. 193,526 |...92.7500 |. ..184,098 |. .184,098 |.. .(10,381) |. ......8.387 |.. ....06/07/2022 .. 04/30/2025 ...
43117L-AG-8 ..... HIGHTOWER HOLDING, LLC - INITIAL TERM LO .... ..4.CFE ..|.. .. 196,515 ]...91.3330 |... 180,839 |.... . 198,000 |. ...180,839 (15,914) ..o 289 il 0 0, 8.278 ...12/15/2021 ... |....04/21/2028 ...
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44108H-AJ-0 ..... HOSTESS BRANDS, LLC - 2019 REFINANCING T ..oovvnvees o ven ] eeeeen | s LAAFE L 174,846 |...99.5830 |...oevniieinnnnnn 179,852 |ovveniiiiiinnnn 180,606 |.evvvnivirnnnnn VAR T RN | B AR 1 75 R | B RPN | I 6.665 |...... 7.866 |FMAN ... |oeeeiiiiinnnnns 2,034 | 1,402 |....05/16/2022 ...|....08/03/2025 ...
44332E-AP-1 ... HUB INTERNATIONAL LIMITED - INITIAL TERM ...cccoeees feun oon oo |- 4.BFE ... .. 292,125 ]...98.7920 |... 292,313 e (980) [ 118 0 [0 | 7.327 |...... 8.053 [FMAN .... ...05/31/2022 ...|....04/25/2025 ...
44332E-AU-0 ... HUB INTERNATIONAL LIMITED - B-3 INCREMEN .... e |- 4B FE ... ... 98,742 1...98.9770 |..eevvvnnneeeennnn 97,730 [ounniiiiinnnnnn 98,741 il 97,730 [ (101 e (D) el [0 e 7.528 |...... 7.629 [FMAN .... ....11/18/2021 ...|....04/25/2025 ...
44332E-AV-8 ..... HUB INTERNATIONAL LIMITED - TERM LOAN B oo |- 4.BFE ... .. 96,000 |...98.8060 |..................98,806 |................ 100,000 |.....ceuuiiieennn96,083 |oeeenieiennnnnn0 [ 83 |0 o0 e 8.220 |...... 9.113 | JAL ... ....10/31/2022 ...|....11/10/2029 ...
44908X-AT-5 ..... HYLAND SOFTWARE, INC. - 2018 REFINANCING .... . |..4.CFE ..|... ...98.5250 |....oevnineennnnn292,778 |oviniiiinnnnnn 297,156 | 292,773 | (2,633) [ 828 [0 0 7.884 |...... 8.404 ...05/16/2022 ...|....07/01/2024 ...
44988L-AF-4 ..... IRB HOLDING CORP. - 2020 REPLACEMENT TER .... oo |- 4.BFE ... ...98.9840 |.......oeeeeennn293,875 |oniiiiiiennnn 296,891 | 293,875 | (682) [ 989 [0 0 6.821 |...... 7.249 ...11/04/2021 ...|....02/05/2025 ...
44988L-AH-0 ..... IRB HOLDING CORP. - 2022 REPLACEMENT TER .... . |- 4.BFE ..|... ...96.9250 |.......ooeeeennnn 95,948 | 98,992 95,948 | (B3,084) [0 0 0 7.317 |...... 7.421 ...02/25/2022 ... |....12/15/2027 ...
45173J-A0-7 ..... I1-VI INCORPORATED - TERM LOAN B . |- 3.BFE ..|... L..98.7250 |..eevvunnieeennn 430,388 |ouiiiieennn 435,941 426,917 0 e 1240 0 0 e 7134 |...... 7.639 ...06/23/2022 ... |....07/02/2029 ...
45567Y-AJ-4 . MH SUB I, LLC (MICRO HOLDING CORP.) - AM . ..4.BFE .. ...97.0140 |. .8.134 |......8.685 ...02/25/2022 .. 09/13/2024
45567Y-AL-9 ..... MH SUB I, LLC (MICRO HOLDING CORP.) - 20 . ..4.BFE .. ...97.0360 |. .8.134 |......9.519 ...06/13/2022 .. 09/13/2024
45780Y-AW-6 ..... INSTALLED BUILDING PRODUCTS, INC. - TERM . ..3.BFE .. ...98.2500 |. . A ......6.634 |......6.818 ...12/09/2021 .. 12/14/2028 ...
457840-AB-5 ..... INSULET CORPORATION - TERM B LOAN v |- 4AFE ... ...98.4380 |... 293,088 |......ooeeeernnnn297,739 [ooiiiiinnnnnii 293,088 |oeeinins (8,360) foiiiiine i 198 |0 0 | 7.451 |...... 7.655 ...02/24/2022 ... |....05/04/2028 ...
48254E-AB-T7 ..... KKR APPLE BIDCO, LLC - INITIAL TERM LOAN .... wo | 4AFE L. ...98.4840 |... 97,745 099,250 [ 97,745 | (1,124) [ AT 0 [0 6.821 |...... 6.980 ...10720/2021 ...|....09/22/2028 ...
50179J-AB-4 ..... LBM ACQUISITION, LLC - INITIAL TERM LOAN .... oo |--4.CFE ..|... ...86.4690 |.................363,806 |.................420,736 |.................363,806 |.........(50,636) |.......e... 1,144 |0 [0 e 7421 |...... 7.541 . 12/15/2021 ... |....12/17/2027 ...
50217U-AS-6 ..... LTI HOLDINGS, INC. - INITIAL TERM LOAN ( .... . |..4.CFE ..|... ...95.5310 |.......eeennnn 282,900 [ovnnnnnnnnnnnn. 296,134 |0 282,900 |...nll (10,336) [ 863 [0 [0 7.884 |...... 8.325 ...12/16/2021 ...|....09/06/2025 ...
50220K-AB-0 ..... LS GROUP OPCO ACQUISITION LLC (LS GROUP oo |- 4.BFE ... ...98.3750 |..eerinniniennnn292,889 i 297,727 | 292,889 i (2,929) [ 382 [0 [0 6.580 |...... 6.829 ...02/16/2022 ...|....11/02/2027 ...
553038-AD-5 ..... MH SUB I, LLC (WEBMD HEALTH CORP.) - 202 . oo |..5.BFE ... ...89.1250 |... .... 10.649 ...02/18/2022 ...|....02/23/2029 ...
55314N-AS-3 ... MKS INSTRUMENTS, INC. - TERM LOAN B oo |- 3.AFE ... ...98.6250 |... e 1,207 [0 |0 [ 7.7 ...04/11/2022 ...|....08/17/2029 ...
553150-AF-3 MJH HEALTHCARE HOLDINGS, LLC |- 4.CFE ..|... ...95.9380 |... s A58 s (2,781) [euvvvvnnnnnnnn 192 |0 [0 7.686 ...01/25/2022 ... |....01/28/2029 ...
55328H-AK-7 ..... [MPH ACQUISITION HOLDINGS LLC - INITIAL T . .. 4.AFE .. ...85.0000 |. 98,750 83,938 .(11,483) |. .8.985 |.. ...10/15/2021 .. 09/01/2028
57723C-AR-0 ..... [MATTRESS FIRM, INC. - TERM LOAN (2021) . .. 4.AFE .. ...84.8750 |. 190,392 161,595 .(26,893) |. .8.440 |.. ...11/08/2021 .. 09/25/2028
57776D-AE-3 ..... [ AMENTUM GOVERNMENT SERVICES HOLDINGS LLC . L4.AFE .. ...97.2190 |. 119,700 116,371 .. (2,804) |. .8.124 |.. ...02/10/2022 .. 02/15/2029
57906H-AD-9 . MCAFEE CORP. - TERM LOAN B (USD) ... .4.CFE .. ...92.8390 |[. ..523,688 486,186 |.. .(35,213) |. .7.974 |.. ...02/08/2022 .. 03/01/2029 ...
58503U-AC-7 . MEDL INE BORROWER, LP - INITIAL DOLLAR TE . .. 4.AFE .. ...94.8980 |. . ..199,000 188,847 |.. .. (5,835) |. 72321 ...02/22/2022 .. 10/23/2028 ...
59408U-AB-3 ..... MICHAELS COMPANIES, INC. THE - TERM B LO .... . |..4.CFE ..|... .. 196,510 |...86.0560 |... 170,387 |.... ..197,9% |.. ... 170,387 |......... (26,018) [c.vvvvvnnnnnnn 238 ool [0 s 7.924 ...12/14/2021 ...|....04/15/2028 ...
59835X-AC-8 ..... MIDWEST PHYSICIAN ADMINISTRATIVE SERVICE .... oo |- 4.BFE ... .. 122,813 ]...91.6670 |... 113,144 |.... ..123,430 |.. LG118,144 (9,554) |evveneeeeeenn 98 [0 0 7.980 ...11/18/2021 ... |....03/12/2028 ...
606620-AS-1 ..... MITCHELL INTERNATIONAL, INC. - INITIAL T .... . |..4.CFE ..|... .. 196,019 |...91.9200 |... 182,461 |.... ..198,500 |.. ...182,461 |......... (13,864) |.vvvvveennnnnn 307 foiiiiiiiiiiennn0 0 [, 8.415 ...02/28/2022 ...|....10/15/2028 ...
60672H-AC-7 ..... MITNICK CORPORATE PURCHASER, INC. - TERM .... oo |- 4.CFE ..)... . 99,500 |...93.4380 |... ...93,438 |................ 100,000 |.................. 93,438 |.......... (6,110) |+oeeveeneeeee 48 |0 [0 e 8.944 ...04/20/2022 ...|....05/02/2029 ...
62908H-AD-7 ..... NEP GROUP, INC. - INITIAL DOLLAR TERM LO .... e |- 4B FE ... ..95,523 |...85.6250 |... L84 TA2 0 98,969 [l B4 T2 | (11,562) |ovvvvvveeennnn 181 [0 0 e, 7.634 ...02/24/2022 ... |....10/20/2025 ...
62908H-AK-1 ..... NEP GROUP, INC. - INCREMENTAL TLB . |--4.CFE ..|... .. 323,433 |...86.4380 |... 282,393 |.... .. ...282,393 |......... (41,059) |.... .. 10.500 ...11/18/2021 ... |....10/20/2025 ...
639391I-AG-8 ..... WAYSTAR TECHNOLOGIES, INC. - INITIAL TER . ..4.BFE .. 291,456 |...98.0830 |. ..291,997 | ..297,704 .291,997 |.. .. (319) |. .8.384 |.. ...06/13/2022 .. 10/22/2026 ...
64072U-AE-2 ..... CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC. .. 4.AFE .. 155,458 |...94.2500 |. ..151,840 |. . 161,103 151,840 |.. .. (4,763) |. .6.568 |.. ...06/13/2022 .. 07/17/2025
64072U-AK-8 ..... CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC. .. 4.AFE .. 193,246 |...89.0000 |. ..176,638 |. 176,638 |.. . (17,441) . .6.818 |.. ...03/01/2022 .. 04/15/2027
66877A-AD-0 ..... NORTONLIFELOCK INC. - TERM LOAN B .. .2.CFE .. 394,622 |...98.1460 |. ..392,584 |. .395,270 |.. .6.186 |.. ...01/31/2022 .. 09/12/2029
67053N-AK-0 ..... NUMERICABLE U.S. LLC - USD TLB-11 TERM L . ..4.BFE .. 189,995 |...94.6250 |. ..188,254 |. .188,254 |.. Y I [ ...06/09/2022 .. 07/31/2025 ...
68371Y-AN-3 ..... OPEN TEXT CORPORATION - TERM LOAN B o |--2.CFE ... .. 417,100 |...97.5750 |... 419,573 |.... 17,272 o0 172 0 [0 3.500 ....11/16/2022 ...|....11/16/2029 ...
69291L-AB-2 ..... PECF USS INTERMEDIATE HOLDING |11 CORP - .... e | 5.AFE L. .. 349,821 ]...83.0970 |... ..292,782 |.... 292,782 e (57,377 [ 331 0 [0 8.321 . ...02/28/2022 ...|....12/15/2028 ...
69315J-AG-8 ..... PAI HOLDCO, INC. - TERM B LOAN (FIRST LI .... oo |--4.CFE ..|... .. 108,622 |.. 87.6880 |... ..95,487 |eeiniineeee.. 108,894 [ 95,487 e (13,181) [ 46 0 [0 8.165 |...... 8.325 [FMAN ... ...11/10/2021 ...|....10/28/2027 ...
69515E-AH-5 ..... PACKAGING COORDINATORS MIDCO, INC. - TER .... . |..4.CFE ..|... .. 123,121 ]...94.6250 |... 16,795 [oenieiinnnnn 123,430 |ooeiinnnnnnn 116,795 [ (6,384) [ 51 el o0 e 8.230 |...... 8.424 [FMAN ... ...11709/2021 ...|....11/30/2027 ...
70323K-AE-8 ..... PATHWAY VET ALLIANCE LLC - 2021 REPLACEM .... oo |--4.CFE ..|... .. 265,267 |...82.7080 |... 220,499 |.... 100220,499 |.ooe..... (45,057) [oeeiieeinee 246 o0 [0 | 8.134 |...... 8.355 [Mon ..... ...10/18/2021 ...|....08/31/2027 ...
70476X-AK-1 ..... PETVET CARE CENTERS, LLC (FKA PEARL INTE .... . |..4.CFE ..|... .. 387,530 |...93.7050 |... 372,176 |.... . .. JORRC 7700 (T R ( 0 R I < N | N AR (N RN 7.884 |...... 9.018 [Mon ..... ...08/02/2022 ...|....02/14/2025 ...
70533D-AF-7 ..... PEDIATRIC ASSOCIATES HOLDING COMPANY, LL .... ..4.BFE ..|... .. 184,848 |...94.7500 |... 176,024 |.... 85,777 e 176,024 | (8,916) [ s 92 [0 0 e 7.321 |...... 7.543 [Mon ..... . ...02/08/2022 ...|....12/29/2028 ...
70533D-AH-3 ... PEDIATRIC ASSOCIATES HOLDING COMPANY, LL .... ..4.BFE ..|... ... 28,219 ]...94.7500 |... ... 26,737 |.... 28,219 i 26,737 e (1L48T) 0 [0 [0 e 5.281 |...... 5.358 | FMAN . (3,382)]....06/06/2022 ... |....12/29/2028 ...
70757D-AZ-2 ..... PENN NATIONAL GAMING, INC. - TERM LOAN B . .. 3.CFE .. 162,949 |...98.8470 |. ..162,282 |. ..164,175 IR R T 5,012 |....04/21/2022 .. 05/03/2029 ...
71360H-AB-3 ..... PERATON CORP. - TERM B LOAN (FIRST LIEN) .... . 4.AFE ... .. 192,194 1...97.4790 |... 189,480 |.... ..194,380 |. ...189,480 |.......... (3,020) fo.oiiiinnnnn 307 ooviiiinnnnnnnn0 o0 s 8.134 ..9,984 |....02/24/2022 ... |....02/01/2028 ...
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71601H-AB-2 ..... PETCO HEALTH AND WELLNESS COMPANY, INC. ......coovvwnfoee e oennen| veeeeenes LAAFE L 190,533 |...96.9480 |[......evvnvnnnnns 192,917 [t 198,990 [.oovvvveininnns 191,372 [0 o839 [0 0 [ 6.924 Ll 7.926 ....06/31/2022 ...|....03/03/2028 ...
7T1677TH-AL-9 ..... PETSMART LLC - INITIAL TERM LOAN v |- 4AFE ... .. 282,072 |...97.6560 |... 1 0283,760 |eeeiiieeeennn0 e 1,688 0 [0 ]l 72820 9.147 ....06/20/2022 ...|....02/11/2028 ...
T2431H-AD-2 ..... CORNERSTONE BUILDING BRANDS, INC. - TRAN e |- 4B FE ... .. 292,895 |...89.3930 |... 200 266,152 |oeenn (27,381) [t 838 il 0]l 7568 8.005 ...03/03/2022 ...|....04/12/2028 ...
73044E-AB-O0 ..... PODS, LLC - INITIAL TERM LOAN oo |- 4.BFE ... .. 175,973 |...94.4170 |... .. 167,826 |..oeene. (8,438) [oeeiieeiin it 283 |0 0 70384 7.682 ....12/03/2021 ...|....03/31/2028 ...
73108R-AB-4 ..... POLARIS NENCO, LLC - DOLLAR TERM LOAN (F . . |..4.CFE ..|... .. 158,400 |...91.0360 |... 144,562 | (13,893) [ 85 0 0 LT LETA 7.836 ....02/08/2022 ...|....06/02/2028 ...
74839X-AF-6 ..... QUIKRETE HOLDINGS, INC. - INITIAL LOAN ( .... oo |- 8.CFE ..|... .. 269,164 |...98.7500 |... 0 268,108 |eveeeeeenn (497) [ 48 |0 [0 ]007.009 7.304 ...11/04/2021 ...|....02/01/2027 ...
75605V-AD-4 ..... REALPAGE, INC. - INITIAL TERM LOAN (FIRS .... e |- 4B FE ... .. 392,531 |...94.9000 |... ... 374,855 |......... (18,075) [coeiiiiinnnnnn 396 |oveeninninnnnnnl0 o0 00 70384 7.611 ...12/14/2021 ... |....04/24/2028 ...
78249L-AD-2 ..... RUSSELL INVESTMENTS US INSTITUTIONAL HOL . . |--3.CFE ..|... .. 335,789 |...95.9250 |... 1.0 382,504 |.eeeeee e (5,778) [ 2,489 |0 [0 L7884 9.344 ....06/10/2022 ...|....05/30/2025 ...
78466D-BF-0 ..... SS&C TECHNOLOGIES HOLDINGS, INC. - TERM .. 3.BFE .. 306,129 |...98.1250 |. .303,214 |.. .6.517 ...12/06/2021 .. 04/16/2025
78466Y-AN-8 ..... SRS DISTRIBUTION INC. - 2021 REF INANCING ..4.CFE .. 194,294 |...95.4110 |. .188,909 |.. .8.358 ....12/14/2021 .. 06/02/2028
78466Y-AQ-1 ..... SRS DISTRIBUTION INC. - TERM LOAN ........ .4.CFE .. . 98,198 |...95.3750 |. ..94,660 |.. ......8.244 ....01/13/2022 .. 06/02/2028 ...
80875A-AT-8 ..... SCIENTIFIC GAMES CORPORATION - FIRST LIE . oo |- 8.CFE ... ..232,071...98.3930 |... . 100280,067 |eeeeneeen (2,180) [ 177 el [0 | 7407 | 7.659 ....04/07/2022 ...|....04/14/2029 ...
81527C-AL-1 ..... SEDGWICK CLAIMS MANAGEMENT SERVICES, INC .... oo |- 4B FE ... ...97.1410 |... 288,426 |.... 2. 288,426 |ooeeeenn (2,753) [oiiiiinnn 1,865 il 0070321 8.057 ... 1170472021 ... |....12/31/2025 ...
84857H-AY-6 ..... SPIRIT AEROSYSTEMS, INC. (FKA MID-WESTER .... oo |- 8.CFE ... ...99.0940 |... 286,654 |.... 280,820 |eeveiiieeeenn0 o224 |0 0 ]1.8L828 9.832 ....11/08/2022 ...|....01/15/2027 ...
855031-A0-3 ..... STAPLES, INC. - 2019 REFINANCING NEW TER .... . |..4.CFE ..|... ...92.2780 |... 91,332 98,974 | 91,332 e (4,793) [ 832 [0 070782 8.629 ....12/15/2021 ...|....04/16/2026 ...
86880N-AX-1 ..... SURGERY CENTER HOLDINGS, INC. - 2021 NEW .... oo |--4.CFE ..|... ...98.6140 |... ..264,673 |.... 264,673 | (3,720) [0 0 [0 ]800 ... 8.165 ...02/08/2022 ...|....08/31/2026 ...
87876G-AF-9 ..... TECTA AMERICA CORP. - TERM LOAN (FIRST L . wo | 4AFE L. ...95.7500 |... 114,032 |.... 114,082 e (220) [t 5000 0 el 0 ] B.688 . 9.802 ....06/07/2022 ...|....04/10/2028 ...
88023H-AF-7 ..... TEMPO ACQUISITION, LLC - TERM LOAN B oo |- 8.CFE ... ...99.6000 |... 295,812 |.... 10295,812 | (867) [ BT 0 [0 70328 7.453 ...01/26/2022 ...|....08/31/2028 ...
89334G-AZ-7 ..... TRANS UNION LLC - TERM LOAN B ... 3.BFE ..|... ...98.8890 |... 212,653 |.... 20212,653 |oeeeeenn (1,809) [ 77 0 [0 006,634 L 6.777 ....11/18/2021 ...|....12/01/2028 ...
89364M-B0-6 ..... TRANSDIGM INC. - TRANCHE E REFINANCING T . .. 4.AFE .. ...98.8210 |. ..415,769 |. 413,026 |.. .7.866 ....05/16/2022 .. 05/30/2025
89435T-AB-0 ..... TRAVERSE MIDSTREAM PARTNERS LLC - ADVANC . ..4.CFE .. ...99.6560 |. ..178,290 |. 178,290 |.. .9.126 ...10/20/2021 .. 09/27/2024
89705D-AK-8 ..... TRONOX FINANCE LLC - FIRST LIEN TERM LOA . .. 3.BFE .. ...97.7500 |. ..276,498 |. .276,498 |.. .8.127 ....08/03/2022 .. 04/04/2029
90266U-AJ-2 ..... [UFC HOLDINGS, LLC - TERM B-3 LOAN (FIRST . . |..4.BFE .. ...98.5560 |. 320,774 320,774 .. .7.408 ...10/20/2021 .. 04/29/2026 ...
90351H-AE-8 ..... [US FOODS HOLDING CORP. - COV-LITE TLB .. oo |- 4AFE L. ...99.3630 |. ..170,292 ..171,383 170,292 |.. \eeen. 7.283 ... 11/17/2021 .. 11/22/2028 ...
90351N-AJ-4 ..... USI, INC. (FKA COMPASS INVESTORS INC.) - . . |- 4.BFE ..|... ...98.9290 |... 393,648 |.... ..397,910 |.. 392,740 e (249) [ 1,422 0 0] 7682 8.028 ... 12/06/2022 ... |....11/22/2029 ...
90385K-AK-7 ..... UKG INC. - TERM LOAN (1ST LIEN) oo |--4.CFE ..|... ...95.0000 |... 188,575 |.... ..198,500 |.. 2. 188,575 |eeeeee e (8,719) [ 82 0 [0 ] .6.998 | 7.107 ....11/18/2021 ...|....05/04/2026 ...
91809E-AE-1 ..... UTZ QUALITY FOODS, LLC - 2021 NEW TERM L . e |- 4B FE ... ...98.8910 |... 196,280 |.... ..198,481 |.. 190,976 |0 [ 903 0 [0 L7438 8.468 ....06/13/2022 ...|....01/20/2028 ...
92941P-AC-7 ... W INTERNATIONAL, INC. - INITIAL TERM LO . oo |- 4.BFE ... . ...56.5000 |... 160,579 |.... ..284,211 |.. ....160,579 |........(117,699) [.........e.... 828 |oeeeiiiiieeennl0 0 07,580 . 8.037 ....12/16/2021 ...|....04/13/2028 ...
94254P-AC-4 ...... WATLOW ELECTRIC MANUFACTURING COMPANY - ... e |- 4B FE ... .. 196,168 |...95.9380 |... 189,948 |.... ....189,948 |.......... (5,805) [.oeiiiiinnnnnn 830 |eiiiiiiniinnnl0 0l 8L183 L 8.452 ...11/06/2021 ...|....03/02/2028 ...
96208U-AT-8 ..... WEX INC. - TERM B LOAN . |--3.CFE ..|... .. 195,070 |...99.2640 |... 196,034 |.... . 195,470 o258 [l 394 |0 [0 ]l 6.634 | 6.961 ....12/08/2021 ...|....03/31/2028 ...
96350T-AC-4 . WHITE CAP BUYER, LLC - INITIAL CLOSING D . ..4.BFE .. 397,000 |...96.5360 |. ..383,248 |. ..397,000 .383,248 |.. .7.948 ....02/03/2022 .. 10/19/2027 ...
96925H-AF-9 . WILLIAM MORRIS ENDEAVOR ENTERTAINMENT, L . ..4.CFE .. 244,991 |...97.6500 |. ..243,190 |. ..249,043 .243,190 |.. .7.664 ...02/28/2022 .. 05/18/2025
98932T-AD-5 ..... [ZELIS COST MANAGEMENT BUYER, INC. - TERM . ..4.BFE .. 196,479 |...98.7400 |. ..196,480 |. ..198,987 .196,480 |.. .8.041 ....06/07/2022 .. 09/30/2026
98975V-AN-8 ..... FLUIDRA, S.A. - TERM LOAN B . .3.BFE .. 113,852 |...94.7750 |. ..108,174 |. 114,138 108,174 |.. .6.339 ...01/21/2022 .. 01/29/2029 ...
BL4064-63-2 ..... AXALTA COATING SYSTEMS DUTCH HOLDING B B . L3.AFE .. 292,050 . 100.0000 |. ..295,000 |. .292,065 |.. ... 3.204 ....12/08/2022 .. 12/20/2029 ...
C6901L-AH-0 ..... 1011778 B.C. UNLIMITED LIABILITY COMPANY .... v |- SAFE ... .. 193,360 |...98.1250 |... 193,753 e (539) [ 798 |0 0 6140 6.700 ....10/29/2021 ...|....11/19/2026 ...
(8614Y-AD-5 ..... XPLORNET COMMUNICATIONS INC. - REFINANCI .. . |..4.CFE ..|... .. 246,309 |...77.3330 |... ....191,394 |.........(55,067) [....eevennnenn 183 il 0 ].0.8.384 |l 8.59% ....02/14/2022 ...|....10/02/2028 ...
C9413P-BD-4 ..... BAUSCH HEALTH COMPANIES INC. - TERM LOAN . oo |- 4.CFE ..)... .. 247,147 |...75.6670 |... ....247 147 ...01/27/2022 ...|....02/01/2027 ...
D6000E-AB-8 ..... MESSER INDUSTRIES GMBH - INITIAL TERM B- . oo .. 3.CFE ..|... ...99.0000 |... ....286,461 ....12/16/2021 ...|....03/02/2026 ...
F6456U-AB-9 ..... BANIJAY ENTERTAINMENT S.A.S. - FACILITY v |- 4AFE ... ...99.5000 |... ....294,795 ....02/25/2022 ...|....03/01/2025 ...
G8057J-AB-2 ..... SETANTA AIRCRAFT LEASING DESIGNATED ACTI .... . |- 2.BFE ..|... ...99.3500 |... ....349,267 ... 1170272021 ...|....11/05/2028 ...
L1802P-AC-3 ..... COBHAM ULTRA US CO-BORROWER LLC - TERM L ... ..4.CFE ..|... ...97.0000 |... 213,400 |.... ....213,400 ....11/17/2021 ...|....08/06/2029 ...
L2210T-AE-5 ..... CURIUM BIDCO S.A R.L. - ADDITIONAL SENIO .... ..4.CFE ..|.. ...97.2500 |... 391,893 |.... ...391,893 ....04/29/2022 ...|....12/02/2027 ...
L8908Y-AE-8 ..... SUNSHINE LUXEMBOURG VIl S.A R.L. - FACIL . ..4.CFE .. ...95.6110 |. ..284,666 |. ...02/24/2022 .. 10/01/2026 ...
L9635L-AB-0 ..... MARLINK AS - (USD) TL ... .. 5.B Gl ..|.. ...91.3750 |... ...91,375 |.... . 100,000 |. ...11/05/2021 ...|....06/28/2029 ...
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L9901E-AE-7 ..... ZACAPA S.A R.L. - FIRST LIEN TERM LOAN ..4.CFE .. ...95.8%60 |......ooiiiiens 381,666 [.......ccvvnnnnns 398,000 |................ 381,666 |.........(14,416) [.............. 264 |.ooeveeiinnnnnnl0 [0 007,808 .o 8.015 |FMAN ... |oveeeiiiiiinnnns 7,850 [ooviiiiiinnnnns 19,636 |....02/10/2022 ... |....03/22/2029 ...
N6872P-AD-3 ..... PEGASUS BIDCO BV - (USD) TERM LOAN ..5.B Gl .. ...96.3750 |..eeeriiiinns 289,125 |.oeeeeiiees 300,000 |oeeevrnneeeennnn289,125 [oeeeeenn (7,768) |oeeeeeee e300 foveeeeceiinn0 o0 el 8515 | 8.846 |FMAN ... |oeeeeeeeeinnnnns 3,264 |oeeeeieiiinnnnn 4,525 |....05/05/2022 ...|....07/12/2029 ...
N694K-AB-7 ..... PEARLS (NETHERLANDS) BIDCO B.V. - TERM L .. 4.AFE .. ...96.8750 |....oouniinnns 187,962 [ovvvevivnnnnnns 194,025 [ooveieiennnnn 187,962 |ooeieennnn (5,640) [evvneniiinnnnn 82 o0 el 0 7,844 Ll 8.005 ....02/08/2022 ...|....02/26/2029 ...
N8137F-AB-6 ..... HUNTER DOUGLAS NV - TERM LOAN ............. |- 4.AFE .. . ...87.5890 |.. ..231,531 |... 264,338 |.eeeeinieeeeenn 231,531 | (831,650) [ 164 |0 [l 0 ]l 70859 8.066 ....02/09/2022 ...|....02/26/2029 ...
P2121Y-AN-8 ..... CARNIVAL CORPORATION - INITIAL ADVANCE ( ..3.CFE ..|.. .. 383, ...95.6070 |.. ..379,027 |... .396,443 e 2,066 [eeeiiiiiin0 00l 70384 8.621 - - ...06/23/2022 ... |....06/30/2025 ...
XAL246-5B-A ..... FORMULA ONE HOLDINGS LIMITED - TERM LOAN L B3BFE | 287,100 |...99.0000 |...ccevuunieens 287,100 [-ooieeeennnnnnns 290,000 |... 287,100 |.... o (38) | 38 [0 |0 [ TUBTS L 7.867 [Mon oo eeeeiiiiiiinnnn B [t ... 946 |....11/16/2022 ...[....01/15/2030 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 38,231,723 | XXX 36,904,342 38,892,871 36,821,725 (1,477,302) XXX XXX 230,864 1,493,252 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 38,231,723 [ XXX 36,904,342 38,892,871 36,821,725 (1,477,302) XXX XXX 230,864 1,493,252 XXX XXX
2419999999. Total - Issuer Obligations 763,502,946 | XXX 685,994,343 768,878,951 761,664,059 (1,727,034) 330,516 401,931 XXX XXX 6,228,047 20,109,902 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 156,623,621 | XXX 138, 166, 124 154,670,013 156,774,768 0 269,718 0 XXX XXX 395,981 3,429,948 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 148,199,207 | XXX 132,847,087 146,285,126 147,326,594 0 (244,243) 0 XXX XXX 391,894 4,243,620 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 52,034,883 | XXX 48,397,300 52,360,555 52,089,605 0 92,733 0 XXX XXX 92,613 992,578 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 38,231,723 | XXX 36,904,342 38,892,871 36,821,725 (1,477,302) 89,204 74,247 XXX XXX 230,864 1,493,252 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,158,502,382 | XXX 1,042,309, 195 1,161,087,516 1,154,676,752 (3,204,336) 537,928 476,178 XXX XXX 7,339,398 30,269,300 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 418,730,734 1B ..$........... 44,825,106 1C..$ ... 39,635,002 1D .$............. 43,400,105 1E..$........... 34,722,312 1F ..$ ............ 75,589,752 1G..$............ 94,920,710
1B 2A..$.......137,633,070 2B..$.. 149,785,386 2C ..$ .. 45,723,375
1C 3A.$. ... 5,008,921 3B..$.............. 7,953,751 3C..$ ... 12,679,470
1D 4A.S$........... 11,500,403 4B .$............ 16,105,944 4C..$ ... 12,972,946
1E 5A..$ .. 1,372,073 5B ..$ ..o 802,281 5C..$ ... 110,000

... 206,411




(g

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
-$.
-$.

$

$

L




cl3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
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00287Y-10-9 ... [ABBVIE ORD ..2,358,698 L T17,248 . ....82,316 |... .0 . 382,535 |... ...382,535 |... ...0|.. 04/10/2014 ..
009158-10-6 ... [AIR PRODUCTS AND CHEMICALS ORD .. .... 971,019 ....246,112 .. ....20,034 |... .0 .. 12,600 |... ...0 .. 04/18/2013 ..
018802-10-8 ... [ALLIANT ENERGY ORD .... 631,547 ... 247,249 |.. ... 19,561 |... .0 ....(71,608)f... ...0.. 10/03/2012 ..
031162-10-0 ... [ AMGEN ORD ... 928,432 ... 527,545 |.. L 27,432 .. .0 ... 133,163 |... ...0 .. 03/09/2016 ..
037833-10-0 ... [APPLE ORD . . .... 841,946 282,846 [ 0 e 5,897 |... .0 ...(308,707)... ...0].. 01/03/2019 ..
049560-10-5 ... | ATMOS ENERGY ORD ..8,010.000 |.... .... 897,681 ... 759,79 |.. ... 22,268 |... .0 . ...0 .. 09/28/2021 ..
060505-10-4 ... [BANK OF AMERICA ORD ....23,230.000 |.... .... 769,378 ... 798,542 |.. ....10,978 |... .0 ... (264,125) |... ...0].. 07/19/2021 ..
064058-10-0 ... [BANK OF NEW YORK MELLON ORD ... ...10,100.000 |.... .... 459,752 ... 435,871 .. ...014342 ) .0 .. (126,856) |... ...0 .. 03/04/2021 ..
09247X-10-1 ... | BLACKROCK ORD .... ... 212,589 119,075 L 0 e 5,85 |... .0 ...0].. 01/10/2019 ..
125896-10-0 ... | CMS ENERGY ORD ..1,176,355 |.. . 783,722 .34,178 .0 0.. 06/08/2021 ..
166764-10-0 ... | CHEVRON ORD . .1,369,509 |.. . 629,971 . 43,338 .0 . 0].. 01/28/2022 ..
17275R-10-2 ... | CISCO SYSTEMS ORD .. . 176,030 .10,570 .0 . (110,110) 0.. 09/22/2015 ..
172967-42-4 ....| CITIGROUP ORD . . . ... 387,120 |.. L 11,475 .0 ... (47,89%5)... (89,985) [... ...0 .. 03/28/2022 ..
174610-10-5 ... |CITIZENS FINANCIAL GROUP ORD .. ....21,900.000 |.... ... 862,203 ... 779,862 |.. ... 35,478 |... .0 ... (172,572)... .. (172,672) |... ...0 .. 0172172021 ..
191216-10-0 ... | COCA-COLA ORD ...26,950.000 |.... ..1,714,290 . 1,103,587 |.. 47,432 . .0 .... 118,580 |... . ...0.. 05/07/2015 ..
20030N-10-1 ... [COMCAST CL A ORD . 874,949 . 961,381 |.. ....26,521 |... .0 ... (384,307)f... ... (384,307) |... ...0|.. 12/15/2021 ..
25746U-10-9 ....[DOMINION ENERGY ORD .. ... 489,334 ... 433,801 |.. ....21,307 |... .0 ... (137,575)|... .. (137,575) |... ...0.. 07/09/2020 ..
26441C-20-4 ... [DUKE ENERGY ORD ..1,692,126 ..1,162,422 |.. ....65,301 |... .0 ... (29,674)... ...0 .. 01/11/2022 ..
277432-10-0 ... |EASTMAN CHEMICAL ORD ... .... 146,592 118,845 o 1,422 5,472 .0 ... (71,046)|... ...0 .. 08/29/2019 ..
20364G-10-3 ....|ENTERGY ORD . 112.500 .... 888,300 . 614,159 |.. .0 ...0|.. 01/14/2021 ..
30040-10-8 ... |EVERSOURCE ENERGY ORD 2,100.000 ..83.840 |.. . 176,064 |.. . 92,401 .0 0.. 09/26/2014 ..
30161N-10-1 ... [EXELON ORD .. .19,120.000 |. .. 43.230 |.. . 826,568 |.. 520, 146 .0 0.. 11/06/2019 ..
30231G-10-2 ... [EXXON MOBIL ORD . 4,800.000 |. .110.300 |.. . 529,440 |.. 377,552 .0 0.. 03/29/2022 ..
316773-10-0 ... [FIFTH THIRD BANCORP ORD .20,870.000 |. .. 32.810 |.. . 684,745 |.. . 569,471 .0 0].. 01/29/2021 ..
337932-10-7 ....[FIRSTENERGY ORD ....... .12,080.000 |. .. 41.940 |.. . 506,635 |.. . 369,769 .0 0|.. 06/26/2020 ..
375568-10-3 ....[GILEAD SCIENCES ORD .. ..3,060.000 |.... .... 262,701 .... 196,439 |.. .0 ...0|.. 02/04/2022 ..
437076-10-2 ... |HOME DEPOT ORD ..840.000 |.... .... 265,322 ... 178,9% |.. .0 ...0|.. 02/28/2020 ..
446150-10-4 ... [HUNTINGTON BANCSHARES ORD ... .70,760.000 |.... .... 997,716 .... 918,485 |.. .0 ...0 .. 03/23/2021 ..
447011-10-7 ... [HUNTSMAN ORD ....13,250.000 |.... ... 364,110 ... 267,542 |.. .0 ...0].. 01/30/2020 ..
460146-10-3 ... | INTERNATIONAL PAPER ORD .. ....12,020.000 |.... . .... 416,253 ... 477,325 .. .0 . ...0].. 01/09/2019 ..
46625H-10-0 ... | JPMORGAN CHASE ORD ..9,525.000 |.... 1,277,308 |........ 134.100 ..1,277,303 . 1,061,469 |.. .0 ... (214,758) |... ...0|.. 01/24/2022 ..
478160-10-4 ... [ JOHNSON & JOHNSON ORD 9,380.000 |. .. 1,656,977 |. .176.650 |.. ..1,656,977 |.. . 712,605 .0 ....52,340 0].. 02/04/2014 ..
493267-10-8 ... [KEYCORP ORD ... .53,810.000 |. .. 937,370 |. . 17.420 .. . 937,370 |.. . 1,060,118 .0 . (307,255) 0..07/16/2021 ..
530830-10-9 ....[LOCKHEED MARTIN ORD .486.490 |.. . 486,490 |.. . 160,450 .0 131,080 0].. 01/28/2021 ..
580135-10-1 ... [MCDONALD'S ORD .. .263.530 |.. .1,346,638 |.. . 582,701 .0 (23,199) 0|.. 11/04/2016 ..
58933Y-10-5 ....[MERCK & CO. INC. .110.950 |.. ..1,359,138 |.. . 473,467 .0 ...420,298 0].. 02/08/2013 ..
5094918-10-4 ....[MICROSOFT ORD ......eevvvvveemmmmneennnnnnnnnnnnnnnnennnnns [ennvnnnnnns [eeeeeencfoniiiinin. 1,750,000 [oeeeeiiennnnee..... 419,685 | 239.820 ... 419,685 ...93,551 |.. .0 .... (168,875) |... ...0].. 07/19/2016 ..
595017-10-4 ... [MICROCHIP TECHNOLOGY ORD . ..1,426,075 .... 364,766 |.. .0 .. (341,243) |... ...0|.. 12/14/2010 ..
617446-44-8 ... [MORGAN STANLEY ORD .... 357,084 ... 363,452 |.. .0 ...0|.. 04/06/2022 ..
65339F-10-1 ... [NEXTERA ENERGY ORD ... . . ..2,048,200 ... 442,275 |.. .0 ...0 .. 02/14/2013 ..
65473P-10-5 ... [NISOURCE ORD ....34,070.000 |.... .... 934,199 .... 809,560 |.. .0 ...0 .. 11/20/2019 ..
665859-10-4 ... [NORTHERN TRUST ORD ... ..1,440.000 |.... ... 127,426 ... 119,897 |.. .0 ...0.. 08/21/2020 ..
681919-10-6 ... | OMNICOM GROUP ORD .... ..5,040.000 |.... L4113 ... 354,014 |.. .0 ...0|.. 12/15/2021 ..
682680-10-3 ... [ONEOK ORD ... ..1,500.000 |.... . ...98,550 .. 49,830 |.. .0 ...0 .. 06/20/2017 ..
704326-10-7 ... [PAYCHEX ORD . .12,390.000 |. .. 1,431,788 |. ..1,431,788 |.. . 484,678 .0 . (259,447) 0.. 07/26/2013 ..
713448-10-8 ... [PEPSICO ORD . ...10,150.000 |.... ..1,833,699 .. 1,833,699 .. 923,615 .. .0 ....70,543 |.. ...0].. 05/07/2015 ..
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717081-10-3 ... |PFIZER ORD ....27,300.000 |.... ....666,218 |.. ....43,680 |... .0 ... (213,213)f... .. (213,213) |... ...0|.. 05/05/2014 ..
718546-10-4 ... [PHILLIPS 66 ORD . ....15,938.000 |.... ....59,039 |... .0 .... 496,700 |... ...0 .. 03/09/2022 ..
742718-10-9 ... |PROCTER & GAMBLE ORD ..3,115.000 |.... 11,244 ) .0 ... (37,442)... ...0|.. 09/14/2015 ..
744320-10-2 ....|PRUDENTIAL FINANCIAL ORD .... .15,505.000 |.... 14424 ). .0 ...(136,134)]... ...0.. 08/18/2016 ..
744573-10-6 ... |PUBLIC SERVICE ENTERPRISE GROUP ORD . . 34,440.000 |.... ... 74,390 ... .0 ...(188,042)]... ...0|.. 02/17/2016 ..
75513E-10-1 ... |RAYTHEON TECHNOLOGIES ORD ..2,980.000 [..evuvininnnnnnnnn. 300,742 |....... 100,920 oevviiiiinnnnnnn 300,742 [ovveeveiiiiiinnnnnnn 199,132 | 0 6,437 |... .0 . . ...0 .. 01/25/2021 ..
7591EP-10-0 ... [REGIONS FINANCIAL ORD .. ....53,335.000 |.... ....37,868 |... .0 ....(12,800)f... (12,800) |... ...0 .. 03/02/2021 ..
898320-10-9 ....[ TRUIST FINANCIAL ORD ... ....33,435.000 |.... ....66,870 |... .0 ...(518,911)... ... (518,911) |... ...0.. 01/30/2020 ..
902973-30-4 ....|US BANCORP ORD .16,930.000 |.... ....31,490 |... .0 .. (212,641)f... ... (212,641) |... ...0 .. 01/20/2021 ..
911312-10-6 ... [UNITED PARCEL SERVICE CL B ORD 5,320.000 |. . 32,346 .0 (215,460) . (215,460) 0.. 05/16/2019 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS ORD . .38,170.000 |. .98,192 .0 (445,592)| . (479,415) 0.. 01/05/2021 ..
92939U-10-6 ....|WEC ENERGY GROUP ORD ... .17,500.000 |. .50,925 .0 . (57,925) 0. 12/22/2015 ..
931142-10-3 ....[WALMART ORD ...11,200.000 |......eeveeeen. 1,588,048 |........ ....641,326 |.. ....24,976 |... .0 ... (32,480)... ...0 .. 11/13/2015 ..
94106L-10-9 ... [WASTE MANAGEMENT ORD ..7,000.000 [.....ouunnnnnnnn. 1,098,160 |........ ... 314,302 |.. ....18,200 |... .0 ....(70,140)f... ...0|.. 04/27/2016 ..
969457-10-0 ... [WILLIAMS ORD .36,500.000 |.... .. 1,200,850 |......... . . ....825,3%8 |.. ...62,050 |... 0. .. 250,390 |... ...0 .. 11/09/2021 ..
98389B-10-0 ... [XCEL ENERGY ORD ......ccvnvviiviennnnniiiinnnnnnnnnnnnnnnns [oeeernnnnns | eeeennns]iviiniiniiinnnnnnns 32,098.000 [.....ccvunnnnnnnns 2,250,391 |......... 70110 ovevennnnnnns TR ) I 853,680 61,628 [...ooiiveiiiiiiiiinnnns [ 77,356 0[.. 06/20/2013 .. ...... ......
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 60, 155,382 XXX 60, 155,382 36,362,369 90,316 1,899,842 0 (2,940, 357) 107,015 (3,047,372) 0 XXX XXX
31338#-11-2 ... |FEDERAL HOME_LOAN BANK OF BOSTON .......ceevvevnnnnees |RF ........ | ........................... 10,071.000 |....oeeeenennnns 1,007,100 |........ 100.000 |......ceeeeeens 1,007,100 J...oeeeeeennnnns 1,007,100 |..oevveeiiiiiiiiiieeees [ PP 27,062 [....oenenniiininnnnnees O [0 N [0 O 0].. 04/21/2022 ..{...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 1,007, 100 XXX 1,007,100 1,007,100 0 27,062 0 0 0 0 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 61,162,482 XXX 61,162,482 37,369,469 90,316 1,926,904 0 (2,940, 357) 107,015 (3,047,372) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

922908-76-9 ....|VANGUAHD TSM IDX ETF evvveniiiiivniniiiiinninnnneiins [oeveennnnns [eveennns]iviinnnniiiinnnnnns 18,621.000 |.....iiiivnnnnnns 3,560,149 |........ 191190 [oovvvennnnnnns 3,560,149 |....ooeiiiinnnnns 1,861,540 |.oooeeeeeeeeieieeee [ 59,276 |ivvvriiiiiiiiiiiiinnns 0 Joeeeeeeeens (935,705)].ceveveeiiiiiiiiineees [0 (935,705) |.ooeeeeeeieiieeeee 0[.. 10/01/2014 .. ...... ......
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 3,560, 149 XXX 3,560,149 1,861,540 0 59,276 0 (935,705) 0 (935,705) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 64,722,631 XXX 64,722,631 39,231,009 90,316 1,986, 180 0 (3,876, 062)| 107,015 (3,988,077) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 64,722,631 XXX 64,722,631 39,231,009 90,316 1,986, 180 0 (3,876,062)| 107,015 (3,983,077) 0 XXX XXX

1.
Line
Number

1A 1A ... 0 1B..
1B 2A ... ...0 2B..
1C 3A ... ...0 3B..
1D 4A ... ....0 4B.
1E 5A ... .0 5B..
1F 6.... .0

oo oo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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36179X-H2-5 ......... G2 MA8349 - RMBS .|....09/28/2022 ... .... 750,820 |.. ....750,000 |..
912828-6F-2 ......... UNITED STATES TREASLRY ... . |--..08/04/2022 ... |BARCLAYS CAPITAL INC .. ... 138,779 |.. ....750,000 |..
912828-65-4 ......... UNITED STATES TREASLRY ... ...09/19/2022 ... |BARCLAYS CAPITAL INC .... 285,527 |.. ....300,000 |..
912828-6X-3 ......... UNITED STATES TREASLRY ... .| BARCLAYS CAPITAL INC 477,324 .. ....500,000 |..
912820-EF-4 ......... UNITED STATES TREASLRY ... .|Various .. ....798,074 |.. ....800,000 |..
91282C-ET-4 . ..|UNITED STATES TREASURY . .|Various .. . 744,229 .750,000
91282C-EY-3 . ..[UNITED STATES TREASURY . .| MORGAN STANLEY CO ... . 700,957 700,000
91282C-FE-6 . ..|UNITED STATES TREASLRY . 08/24/2022 ... |BARCLAYS CAPITAL INC . 496,230 .500,000
912820-FK-2 ......... UNITED STATES TREASLRY ... . |-...10/11/2022 ... | SALOMON BROTHERS INC .. ... 342,139 |.. .... 350,000 |..
91282C-FN-6 ......... UNITED STATES TREASLRY ... veer)|-...10/28/2022 ... [WELLS FARGO SECURITIES LLC ... ... 747,861 |.. ....750,000 |..
912820-FP-1 ......... UNITED STATES TREASLRY ... ..|....10/13/2022 ... [ JP Morgan Securities LLC ... 497,520 |.. ....500,000 |..
91282C-FQ-9 ......... UNITED STATES TREASLRY ... o |--..11/14/2022 ... | Various ... 1,445,408 |.. .... 1,450,000 |..
912820-FX-4 ......... UNITED STATES TREASLRY ... .|-...12/06/2022 ... |BARCLAYS CAPITAL INC .. s ..
912820-FZ-9 ......... UNITED STATES TREASURY ...12/29/2022 ... [JP Morgan SecUrities LLC ....ieeeuuisieeieuuunseseeeenuueeeenennussaeeennnuaaaseennnuassenennnnnasesennnnnssaennnnnnnsss |oennnnsseeeennnnnsseennnnnnsesernns |onnnseeeeennnnnseeeees 1,494,258 |ooveeiiiiiiies 1,500,000
0109999999. Subtotal - Bonds - U.S. Governments 10,271,090 10,350,000
13063D-C4-8 ......... | CALIFORNIA ST .... ...12/07/2022 ... |JP Morgan Securities LLC ... 654,143 |.. 750,000 |..
419792-J7-2 ......... [HAWAIT ST ...... ...10/20/2022 ... [MORGAN STANLEY CO .... 1,050,000 |.. .... 1,050,000 |..
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,704,143 1,800,000
212204-ME-8 ......... CONTRA COSTA CALIF CMNTY COLLEGE DIST ...viiiiiiriiiiiiiiii e cciii s s cesi e e e sennn s e snnnn e ees [ nneeeeeesnnnes BN (o 0 03 S 0 o0 R RN 350,000 |..vvuniiiiiiiiiieeiinnnn 350,000
446222-UT-6 ......... HUNTINGTON BEACH CALIF UN HIGH SCH DIST .. . |--..05/10/2022 ... |WELLS FARGO SECURITIES LLC ... .... 269,634 |.. ....300,000 |..
54438C-YL-0 ......... LOS ANGELES CALIF CMNTY COLLEGE DIST .|....11/22/2022 ... |RBC CAPITAL MARKETS ....219,018 |.. ....250,000 |..
802498-2C-2 ......... SANTA MONICA-MALIBU UNI SCH DIST CALIF . .|--..06/23/2022 ... ....214,593 |.. ....250,000 |..
95736V-FA-5 ......... WESTCHESTER CONTY N Y - ...12/15/2022 ... [Southwest Securities .. ....515,050 |.. ....500,000 |..
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,568,294 1,650,000
196480-K3-0 ......... COLORADO HSG & FIN AUTH ..evveniiiiiiiiie i iiisi st e e erae e s e saai s s s s s snaa s e s snnannsssssnnns [ nnneeeseennnnnes [oon .07/15/2022 ... [RBC CAPITAL MARKETS ...eevreniiiiitii e iirie e et s et e e ea s e e e a s e e raaa s s s s e eaaa s e e ennanans 1,500,000 |..covvveniiiiiinnnnnns 1,500,000
196480-N7-8 ......... COLORADO HSG & FIN AUTH . |--..11/02/2022 ... |RBC CAPITAL MARKETS ... 1,500,000 |.. 1,500,000 |..
25477G-UZ-6 ......... DISTRICT COLUMBIA INCOME TAX REV .|-...07/13/2022 ... |B.A. Securities Inc. .. 500,000 .. 500,000 ..
3132DN-T8-6 ......... FH SD1475 - RMBS ... ...09/08/2022 ... [MORGAN STANLEY CO ... 1,488,378 |.. 1,489,076 |..
3132DN-YG-2 . ..|FH SD1611 - RMBS ... 09/20/2022 ... [PPS ....coeiiiiiinins . 1,258,762 . 1,261,917
313200-FJ-7 . .. | FEDERAL HOME LOAN MORTGAGE CORPORATION - . 10/19/2022 ... | WELLS FARGO SECURITIES LLC . 739,841 787,077
3133BD-NG-6 . ..|FH QE3991 - RMBS ... 06/08/2022 ... |PPS . oovvviiiiiiiiiieee e . 1,821,407 . 1,826,258
3133KP-MD-7 ......... FH RA7556 - RMBS ... .|--..06/09/2022 ... |WELLS FARGO SECURITIES LLC ... 4,052,813 |.. .... 4,000,000 |..
3133KP-07-6 ......... FH RA7678 - RMBS ... .|-...09/01/2022 ... [ JP Morgan Securities LLC ... 1,484,856 |.. 1,471,862 |..
3133KQ-EV-4 ......... FH RA8248 - RMBS ... veer|-...12/19/2022 ... | GOLDMAN .. 1,498,297 |.. .. 1,493,397 |..
3136BP-L0-2 ......... FNR 2022-85 BA - CMO/RMBS ... .. |....11/17/2022 ... [WELLS FARGO SECURITIES LLC 3,746,426 |.. 3,750,000 |..
3136BP-RJ-2 ......... FNR 2022-84 A - CMO/RMBS ... . |--..11/29/2022 ... | GOLDVAN 2,258,851 |.. .. 2,235,103 |..
3137H6-XY-6 ......... FHR 5213 JM - CMO/RMBS ... .|...03/25/2022 ... |PPM .... 2,278,125 |.. 2,250,000 |..
3137H8-HX-2 ......... FHR 5248 HB - CMO/RMBS ... .|-...07/08/2022 ... | INL .... . 1,522,207 |.. 1,500,000 |..
3137H8-K8-3 FHR 5249 AB - CMO/RMBS ... ...08/09/2022 ... [PPS .... ... 1,494,388 |.. ... 1,405,965 |..
3137H9-DC-0 . ..|FHR 5270 AB - CMO/RMBS . 10/26/2022 ... | INL ... . 2,245,078 . 2,250,000
3140MA-T7-9 . ..| FN BU8673 - RVBS .| TORONTO DOMINION SECS USA INC . 1,489,453 . 1,500,000
31400P-EY-9 . ..|FN CB3750 - RMBS .| JP Morgan Securities LLC ... . 1,530,117 . 1,500,000
31400P-H2-6 . .. |FN CB3848 - RUBS .|BMO Capital Markets ... . 3,320,166 . 3,394,961
31400P-PY-7 . .. |FN CB4038 - RMBS 09/15/2022 ... |BMO Capital Markets . . 1,494,584 . 1,492,718
31400P-RK-5 ......... FN CB4089 - RMBS ... .|....07/08/2022 ... [MORGAN STANLEY CO ... .... 1,480,652 |.. .. 1,495,962 |..
3140XG-U3-1 ......... FN FS1501 - RMBS ... . |--..04/14/2022 ... | JP Morgan Securities LLC ...
3140XH-WC-7 ......... FN FS2442 - RBS ... .|...08/05/2022 ... [MORGAN STANLEY CO
45506E-CU-5 . .| INDIANA ST FIN AUTH REV ... . |--..05/27/2022 ... |PIPER JAFFRAY . ..
495290-CU-0 .. . |KING CNTY WASH SR REV .... .|....11/22/2022 ... | WELLS FARGO SECURITIES LLC ... ... 205,591 |..
576000-2G-1 MASSACHUSETTS ST SCH BLDG AUTH DEDICATED . ...05/25/2022 ... |PIPER JAFFRAY ...630,000 |..
576004-HD-0 . .. | MASSACHUSETTS (COMMONWEALTH OF) ... 12/07/2022 ... | Southwest Securities . 184,268
576004-HE-8 . .| MASSACHUSETTS (COMMONWEALTH OF) ... 08/19/2022 ... |Jefferies ..... .999,110
594698-TA-0 . .|MICHIGAN ST STRATEGIC FD LTD OBLIG REV 05/23/2022 ... WELLS FARGO SECURITIES LLC . 279,900

604160-JE-5 .
64990F-89-6

.| MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .

NEW YORK STATE DORMITORY AUTHORITY

.|RBC CAPITAL MARKETS ...
...05/19/2022 ...

PIPER JAFFRAY

. 1,500,000

471,600 |..
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65887P-XN-0 ......... NORTH DAKOTA PUB FIN AUTH .|....06/30/2022 ... [ JP Morgan Securities LLC ... ... 1,612,540 |.. .... 1,500,000 |..
68607V-3M-5 ......... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE . . |--..04/13/2022 ... | GOLDVAN 300,000 .. 300,000 ..
91412H-FG-3 ......... UNIVERSITY CALIF REVS .|-...04/06/2022 ... [KEY CAPITAL MARKETS ... ... 278,034 |.. ....280,000 |..
977100-AC-0 ......... WISCONSIN ST GEN FD ANNUAL APPROPRIATION . ...07/22/2022 ... [ SALOMON BROTHERS INC .. ....789,510 |.. ....750,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 48,425,586 48,505,062
00081T-AK-4 .........[ ACCO BRANDS CORP . |--..11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . ....118,352 |..
00182Y-AA-3 . ..| ANZ BANK NEW ZEALAND LTD . ....08/02/2022 ... |B.A. Securities Inc. ..... .500,000
001877-AA-7 . ..| AP1 GROUP DE INC L 11/22/2022 .. Various ceveeeeeeeeeeeennns
001940-AC-9 ......... ATS CORP ....11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .
00206R-DQ-2 ......... AT&T INC ...06/13/2022 ... ....988,060 |..
00206R-HII-5 . .| AT&T INC ..... 05/23/2022 ... MORGAN STANLEY CO .998,410 . 1,000,000
00253X-AA-9 . ..| AADVANTAGE LOYALTY IP LTD 12/30/2022 ... |Various . 161,136 . 167,857
00253X-AB-7 . ..| AADVANTAGE LOYALTY IP LTD ... 12/06/2022 ... |Various . 140, 146 . 155,000
00404A-AN-9 ......... ACADIA HEALTHCARE COMPANY INC . veer|-...12/08/2022 ... |Various .. ... 118,387 |.. ..125,000 |..
004498-AB-7 ......... ACI WORLDWIDE INC ..|....10/27/2022 ... |Various 52,3% |..
00687Y-AA-3 ......... ADIENT GLOBAL HOLDINGS LTD ....11/23/2022 ... | JANE STREET EXECUTION SERVICES LLC . ....186,818 |..
00724F-AC-5 ......... ADOBE INC ...11/28/2022 ... [MITSUBISHI UFJ SECURITIES .. .. 195,002 |..
00790R-AA-2 . ..| ADVANCED DRAINAGE SYSTEMS INC . 11/16/2022 ... | MORGAN STANLEY & COMPANY
013817-AW-1 . .| HOWMET AEROSPACE INC . 12/06/2022 ... | GOLDMAN ..
01741R-AH-5 . |ATEING e 11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
019736-AE-7 ......... ALLISON TRANSMISSION INC .. . |-...11/14/2022 ... |BANC OF AMERICA/FIXED INCOME
019736-AF-4 ......... ALLISON TRANSMISSION INC .. . |--..11/14/2022 ... |BANC OF AMERICA/FIXED INCOME
019736-AG-2 ......... ALLISON TRANSMISSION INC .. .|...12/06/2022 ... |Various .. . ..
02005N-BF-6 ......... ALLY FINANCIAL INC . |--..12/06/2022 ... |Various ....103,580 |.. .... 105,000 |..
02008J-AC-0 ......... ALLYA 2022-1 A3 - ABS .. .|-...05/10/2022 ... |BARCLAYS CAPITAL INC .. ....674,869 |.. ....675,000 |..
02008J-AD-8 ALLYA 2022-1 A4 - ABS .. .|--..06/13/2022 ... | Various ... 426,282 |.. ....430,000 |..
02154C-AH-6 . .[ALTICE FINANCING SA .. ....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . . 169,110 .200,000
02156L-AC-5 ALTICE FRANCE SA ....10/25/2022 ... | DEUTSCHE BANK SECURITIES, INC. .... .... 158,250 |.. ...200,000 |..
02406P-AU-4 AMERICAN AXLE & MANUFACTURING INC .... ...11/14/2022 ... BANC OF AMERICA/FIXED INCOME ... R L P K I
02406P-BB-5 . ..| AMERICAN AXLE & MANUFACTURING INC .... 11/07/2022 ... |Citigroup (SSB) ... .. 75,849
024747-AF-4 . ..| AMERICAN BUILDERS & CONTRACTORS SUPPLY C . 12/06/2022 ... |Various .. .. 80,001
025816-CV-9 . ..| AMERICAN EXPRESS CO ........ 04/28/2022 ... MORGAN STANLEY CO ... . 449,955
030650-AB-1 . ..| AMCAR 2022-2 A2A - ABS . 06/14/2022 ... | JP Morgan Securities LLC . 1,239,906
030981-AJ-3 . ..| AMERIGAS PARTNERS LP . 12/06/2022 ... |Various ........ccceeeeeees . 105,387
032654-AN-5 ........ ANALOG DEVICES INC ... . |-...12/19/2022 ... | SALOMON BROTHERS INC .. ... 144,587 |..
032654-AZ-8 ......... ANALOG DEVICES INC . |----12/19/2022 ... | JP Morgan Securities LLC ..190,8% |..
03674X-AQ-9 ......... ANTERO RESOURCES CORP ... .|-...12/20/2022 ... |FLOW TRADERS U.S. INSTITUTIONAL TRA ...
03674X-AS-5 ......... ANTERO RESOURCES CORP . |--..12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
03690A-AH-9 ......... ANTERO MIDSTREAM PARTNERS LP .. .|...12/06/2022 ... | Various
03690E-AA-6 ANTERO MIDSTREAM PARTNERS LP .. ...11/14/2022 ... |BANC OF AMERICA/FIXED INCOME ...
037833-BG-4 . | APPLE INC e 12/06/2022 ... | TORONTO DOMINION SECS USA INC
038522-A0-1 .. | ARAMARK SERVICES INC . 12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
039524-AA-1 .. | ARCHES BUYER INC ... 12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
03959K-AC-4 . .. | ARCHROCK PARTNERS LP . 12/06/2022 ... |Various ..
03966V-AA-5 . ..| ARCONIC CORP (PITTSBURGH) 12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
03966V-AB-3 ......... ARCONIC CORP (PITTSBURGH) ... . |--..12/05/2022 ... | Various .. . ..
03969A-AN-0 ARDAGH PACKAGING FINANCE PLC .. ....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ... ... 179,582 |.. ....200,000 |..
04342J-AA-5 . .| ASB BANK LTD ....06/08/2022 ... | SALOMON BROTHERS INC .. .500,000 .500,000
043436-All-4 ASBURY AUTOMOTIVE GROUP INC . .|....11/16/2022 ... |Various .... 150,505 |.. .... 160,000 |..
05352T-AA-T7 ......... AVANTOR FUNDING INC .. . |--..12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .. 118,692 |.. . 130,000 |..
05368V-AA-4 ......... AVIENT CORP .|...12/06/2022 ... | Various
053773-BC-0 ......... AVIS BUDGET CAR RENTAL LLC .. veer|-...11/02/2022 ... [ GOLDMAN ..
053773-BF-3 ......... AVIS BUDGET CAR RENTAL LLC .. ..|....12/06/2022 ... |Various .. . . .
05453G-AC-9 ......... AXALTA COATING SYSTEMS LLC .. ...11/28/2022 ... |Various ... 122,99 |.. ... 150,000 |..
05578A-E4-6 . .| BPCE SA ....07/11/2022 ... | JP Morgan Securities LLC .748,118 . 750,000
05602R-AD-3 BMWOT 2022-A A3 - ABS .. ...11/03/2022 ... [Various .... 1,060,088 |.. .... 1,085,000 |..
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05602R-AE-1 ......... BMWOT 2022-A A4 - ABS .. .|-...05/10/2022 ... |RBC CAPITAL MARKETS . 369,890 |.. 370,000 .. ....0
056083-AA-6 ......... BXP 2017-GM A - CMBS ... .|--..04/27/2022 ... |Blackrock Emergin ... .... 1,470,678 |.. .... 1,510,000 |.. ..3,497
05609X-AA-9 ......... BX 22CLS A - CMBS .|....10/06/2022 ... [MORGAN STANLEY CO 1,112,210 . .... 1,115,000 |.. ..3,033
06051G-KP-3 ......... BANK OF AMERICA CORP . ...04/21/2022 ... B.A. Securities Inc. .. .
06051G-LA-5 ......... BANK OF AMERICA CORP .... ...07/19/2022 ... [B.A. Securities Inc. .. ....500,000 |..
06368D-38-1 . ..| BANK OF MONTREAL ... ....05/31/2022 ... |BMO Capital Markets . . 699,839
06368L-AP-1 . .| BANK OF MONTREAL ....09/07/2022 ... |BMO Capital Markets . . 499,685 .
06368L-AQ-9 BANK OF MONTREAL ... ....09/07/2022 ... |BMO Capital Markets ... ....299,868 |.. ....300,000 |..
06405L-AC-5 ......... BANK OF NEW YORK MELLON .|....11/15/2022 ... [ JP Morgan Securities LLC ... ....750,000 |.. ....750,000 |..
06406R-BJ-5 ......... BANK OF NEW YORK MELLON CORP .. . |--..07/19/2022 ... [MORGAN STANLEY CO ...500,000 |.. ...500,000 |..
06406R-BL-0 ......... BANK OF NEW YORK MELLON CORP .. ...10/18/2022 ... | SALOMON BROTHERS INC 350,000 |.. 350,000 |..
08161B-Al-3 ......... BMARK 2018-B3 A3 - CMBS ........ . | Deutsche Bank Securities, Inc. . ,357,822 .. ,375,000 |..
08161C-AC-5 ......... BMARK-18B2-A3 - CMBS . . | Deutsche Bank Securities, Inc. . 495,137 |.. 500,000 ..
08161Y-BD-4 . ..| BMARK 2022-B34 A2 - CMBS . 03/30/2022 ... [Deutsche Bank Securities, Inc . 1,537,907 . 1,500,000
085770-AB-1 . ..|BERRY GLOBAL INC ... 11/14/2022 ... |BANC OF AMERICA/FIXED INCOME 43,809 45,000
08949L-AB-6 . .|BIG RIVER STEEL LLC .. 12/07/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . 58,350 60,000
092174-AA-9 BLACK KNIGHT INFOSERV LLC .|...12/06/2022 ... | Various
095796-AH-1 BLUE RACER MIDSTREAM LLC . ...11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
096630-AD-0 ......... | BOARDIALK PIPELINES LP . 07/25/2022 .. [US BANCORP INVESTMENTS INC. 503,445
097751-BT-7 . ..| BOMBARDIER INC ... ...12/20/2022 ... |Various . 171,593
09951L-AB-9 . ..|BOOZ ALLEN HAMILTON INC 01/28/2022 ... |Various .. . 199,000
103557-AC-8 . ..| BOYNE USA INC ... 12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . . 103,298
109696-AA-2 . .| BRINKS CO ....... 12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .. 59,896
111021-AL-5 BRITISH TELECOMMUNICATIONS PLC ....06/21/2022 ... |FIRST BOSTON ...993,200 |..
118230-AQ-4 BUCKEYE PARTNERS LP ...12/06/2022 ... [Various ..
118230-AU-5 . ..| BUCKEYE PARTNERS LP .. 11/22/2022 ... |Various
12008R-AP-2 . ..| BUILDERS FIRSTSOURCE INC .. 12/06/2022 ... |Various
12429T-AD-6 . .. |MAUSER PACKAGING SOLUTIONS HOLDING CO 12/19/2022 ... |Various . 246,352
1248EP-BX-0 . .| CCO HOLDINGS LLC ... 12/06/2022 ... |Various 372,911
1248EP-CE-1 . .| CC0 HOLDINGS LLC 12/08/2022 ... |Various .461,407
1248EP-CK-7 CCO HOLDINGS LLC ... .|....12/06/2022 ... |Various ..
1248EP-CP-6 CCO HOLDINGS LLC . |--..12/06/2022 ... | Various
12510C-AA-9 CD&R SMOKEY BUYER INC ... ....11/10/2022 ... |MORGAN STANLEY & COMPANY ...
12543D-BC-3 .. .. | CHS/COMMUNITY HEALTH SYSTEMS INC ... ....12/06/2022 ... | GOLDMAN .. .
12543D-BM-1 . . | CHS/COMMUNITY HEALTH SYSTEMS INC ... .|....12/06/2022 ... |Various .. .... 153,060 |..
12592B-AN-4 CNH INDUSTRIAL CAPITAL LLC .. ...05/17/2022 ... [ SALOMON BROTHERS INC .. ... 273,540 |..
12592B-AP-9 . .. |CNH INDUSTRIAL CAPITAL LLC 10/07/2022 ... |Various .. .993,107
12593F-BD-5 . .. | COMM 2015-LC21 A4 - CMBS . 08/10/2022 ... |PPS . . 1,392,051
125930-BH-2 .. .. | COMM 2015-CCRE26 B - CMBS 05/10/2022 ... |PPS .... .688,383
126307-AY-3 . ..| CSC HOLDINGS LLC ... 12/09/2022 ... |BANC OF AMERICA/FIXED INCOME . 149,000
126307-AZ-0 . .| CSC HOLDINGS LLC ... 11/14/2022 ... | DEUTSCHE BANK SECURITIES, INC. . 284,288
12631D-BB-8 COMM 2014-CCRE17 A5 - CMBS .. . |--..10/21/2022 ... | Various ,084,990 |..
12664J-AB-6 CNH 2022-C A2 - ABS ... 11/17/2022 ... [WELLS FARGO SECURITIES LLC .... 749,998 |..
13057Q-AH-0 . ..| CALIFORNIA RESOURCES CORP . 12/01/2022 ... |Various .. .. 83,772
13607H-6M-9 . ..| CANADIAN IMPERIAL BANK OF COMMERCE ....08/056/2022 ... |Various .. . 749,615 .
13607H-R6-1 . .| CANADIAN IMPERIAL BANK OF COMMERCE ....08/31/2022 ... |BMO Capital Markets . .961,620 ,000,000
14040H-CS-2 CAPITAL ONE FINANCIAL CORP .|-...05/05/2022 ... [MORGAN STANLEY CO ... ....300,000 |.. 300,000 ..
14040H-CU-7 ......... CAPITAL ONE FINANCIAL CORP .. . |-...07/25/2022 ... MORGAN STANLEY CO ....500,000 |.. ....500,000 |..
14043G-AB-0 ......... COPAR 2022-2 A2A - ABS .|....08/02/2022 ... | JP Morgan Securities LLC ... ... 314,984 |.. .... 315,000 |..
14043G-AD-6 ......... COPAR 2022-2 A3 - ABS ... ...08/02/2022 ... |JP Morgan Securities LLC ... ....299,979 |.. ....300,000 |..
140430-AC-6 . .. | COPAR 2022-1 A3 - ABS B L . 460,89 .461,000
140430-AD-4 . .. | COPAR 2022-1 A4 - ABS .|Various .. .802,614 .805,000
14044C-AD-4 . .. | COPAR 2021-1 A4 - ABS . | SALOMON BROTHERS INC .. . 736,953 .790,000
141781-BP-8 ......... CARGILL INC .|--..10/26/2022 ... | JP Morgan Securities LLC ... .... 226,517 |.. .... 240,000 |..
14316N-AD-1 ......... CARMX 2021-1 A4 - ABS .. .|-...04/06/2022 ... |BARCLAYS CAPITAL INC .. ....179,825 |.. .... 190,000 |..
14318M-AD-1 ......... CARMX 2022-3 A3 - ABS .. ...07/12/2022 ... |RBC CAPITAL MARKETS ... ... 749,982 |.. ...750,000 |..
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14318M-AE-9 ......... CARMX 2022-3 A4 - ABS .. .|....07/12/2022 ... |RBC CAPITAL MARKETS ....749,988 |..
143658-BG-6 ......... CARNIVAL CORP . |--..11/30/2022 ... | JANE STREET EXECUTION SERVICES LLC .
143658-B0-4 ......... CARNIVAL CORP .|-...11/30/2022 ... [WELLS FARGO SECURITIES LLC
144285-AL-7 ......... CARPENTER TECHNOLOGY CORP ... 11/22/2022 ... |Various
14688D-AD-3 ......... CRVNA 2022-P1 A4 - ABS . . | Deutsche Bank Securities, Inc
150190-AE-6 . ..|CEDAR FAIR LP . S Various .oeeeeiiiiiiiiee
15135B-AY-7 . ..| CENTENE CORP ... .| BANC OF AMERICA/FIXED INCOME .. 78,392
156700-BB-1 . ..| LUMEN TECHNOLOGIES INC . 12/06/2022 ... |Various .. . 191,582 .
156700-BC-9 ......... LUMEN TECHNOLOGIES INC ... .|....12/06/2022 ... |Various .. .. 152,572 |.. ....180,000 |..
161150-AF-7 ......... CHART INDUSTRIES INC .... veer|-...12/08/2022 ... [MORGAN STANLEY & COMPANY ... ..28,000 |..
161150-AG-5 ......... CHART INDUSTRIES INC .... ..|....12/08/2022 ... [MORGAN STANLEY & COMPANY ... .. 10,000 |..
AT1779-AL-5 ......... CIENA CORP .|--..01/11/2022 ... |B.A. Securities Inc. .. .. 10,000 |..
172441-BC-0 ......... CINEMARK USA INC ... .|....11/22/2022 ... | Various .. .. 55,000 |..
172967-NS-6 ......... CITIGROUP INC ... . |--..05/17/2022 ... | SALOMON BROTHERS INC .. ....500,000 |.. ....500,000 |..
172967-NX-5 ......... CITIGROUP INC . . |....09/22/2022 ... | SALOMON BROTHERS INC .. ....750,000 |.. ....750,000 |..
17322A-AD-4 ......... CGCMT 2014-GC19 A4 - CMBS ... ...08/18/2022 ... |Blackrock Emergin .... 1,496,309 |.. .... 1,500,000 |..
17322V-AT-3 . ..| CGOMT 2014-GC23 A4 - CMBS 06/03/2022 ... | BARCLAYS CAPITAL INC . 1,494,785 . 1,500,000
17323C-AE-7 . ..| CGCMT 2015-GC27 A5 - CMBS 06/30/2022 ... |Various .. . 2,187,679 . 2,220,700
17323C-AK-3 . .. | CGCMT 2015-GC27 B - CMBS . 05/11/2022 ... |B.A. Securities Inc. . 264,484 270,000
18060T-AA-3 ......... CLARIOS GLOBAL LP . |--..12/19/2022 ... | Various
18064P-AC-3 ......... CLARIVATE SCIENCE HOLDINGS CORP ....12/06/2022 ... |Various ..
18453H-AA-4 ......... CLEAR CHANNEL OUTDOOR HOLDINGS INC ... ...12/08/2022 ... |Various ..
18453H-AC-0 ......... CLEAR CHANNEL OUTDOOR HOLDINGS INC ... 11/17/2022 ... |DEUTSCHE BANK SECURITIES, INC. .
20030N-DZ-1 . ..| COMCAST CORP ... 10/31/2022 ... | TORONTO DOMINION SECS USA INC .299,919
200340-A0-0 . ..| COMERICA INC 06/21/2022 ... |KEY CAPITAL MARKETS . . 787,025
203372-AX-5 . .. | COMMSCOPE INC . 12/06/2022 ... | GOLDMAN .......ccovvnnnnnns . 100,492
20337Y-AA-5 ......... COMMSCOPE TECHNOLOGIES LLC .. .|....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
203380-AA-1 ......... COMMSCOPE INC ... . |--..12/06/2022 ... |Various ..
203380-AD-5 ......... COMMSCOPE INC ... .|....12/06/2022 ... |Various ..
205768-AS-3 ......... COMSTOCK RESOURCES INC . |--..12/20/2022 ... | Various
20679L-AB-7 ......... CONDUENT BUSINESS SERVICES LLC ... .|....11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
222070-AB-0 . |----12/19/2022 ... |RBC CAPITAL MARKETS .
222070-AE-4 .|...12/06/2022 ... | Various
226373-A0-1 ......... CRESTWOOD MIDSTREAM PARTNERS LP . ...12/06/2022 ... |Various
23311V-AH-0 . ..|DCP MIDSTREAM OPERATING LP .. 04/29/2022 ... [B.A. Securities Inc.
23345M-AA-5 . ..|DT MIDSTREAM INC ... 12/06/2022 ... |Various .. .19,
233853-AL-4 . .. |DAIMLER TRUCKS FINANCE NORTH AMERICA LLC . 03/31/2022 ... | JP Morgan Securities LLC 749,175 . 750,000
23918K-AT-5 ......... DAVITA INC o [+++12706/2022 ... [ GOLDMAN ... e e et e e e e e e e e e e et e e e e e e e e e e e e e e e e e e e e e e e nna e e e e ennn e e e e eennaneeeennnnaaee [reeeennnneeerennnaaeeeennnnaaaes |eennnnneeerenn e eennaan 3,719 |.. ... 5,000 |..
25461L-AA-0 ......... DIRECTV FINANCING LLC .. .|....12/06/2022 ... |Various .. .. 187,217 . .... 150,000 |..
25470M-AG4 ......... DISH NETWORK CORP . |--..12/08/2022 ... |Various .. ... 175,071 |.. .... 175,000 |..
25470X-AU-5 ......... DISH DBS CORP .. .|....12/06/2022 ... |Various .. .... 485,856 |.. ....525,000 |..
25470X-BE-4 ......... DISH DBS CORP .. . |--..12/06/2022 ... |Various .. .... 194,835 |.. ....230,000 |..
256677-Ad-4 ......... DOLLAR GENERAL CORP . |-...09/06/2022 ... | GOLDMAN .... 499,535 |.. ....500,000 |..
256677-AK-1 ......... DOLLAR GENERAL CORP . |--.-09/06/2022 ... | SALOMON BROTHERS INC .. ...899,127 |.. ...900,000 |..
25830J-AA-9 DORNOCH DEBT MERGER SUB INC . ...11/30/2022 ... |DEUTSCHE BANK SECURITIES, INC. .
26884L-AM-1 . . |EQT CORP . 04/28/2022 ... |RBC CAPITAL MARKETS ............
268858-AB-6 . ..| EQM MIDSTREAM PARTNERS LP 11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .
268858-AK-6 . ..| EQM MIDSTREAM PARTNERS LP 12/06/2022 ... |Various .. . 155,389
280350-AA-0 . ..| EDGEWELL PERSONAL CARE CO 12/06/2022 ... |Various .102,972
28414H-AG-8 . ..| ELANCO ANIMAL HEALTH INC . 11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
28470R-AH-5 ......... CAESARS ENTERTAINVENT INC ... .|...12/06/2022 ... | Various
28618M-AA-4 ......... ELEMENT SOLUTIONS INC . |--..11/14/2022 ... |BANC OF AMERICA/FIXED INCOME
20254B-AA-5 ......... ENCINO ACQUISITION PARTNERS HOLDINGS LLC . . |-...11/16/2022 ... | MORGAN STANLEY & COMPANY
29261A-AA-8 ......... ENCOMPASS HEALTH CORP ... .|--..12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ....
29261A-AB-6 ......... ENCOMPASS HEALTH CORP ... ...12/06/2022 ... [ JEFFERIES PARTNERS OPPORTUNITY ...
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202720-AD-1 ......... ENERGIZER HOLDINGS INC . .|....12/06/2022 ... | GOLDVAN .. ... 5,000 [..
29336T-AA-8 ......... ENLINK MIDSTREAM LLC .... .| 1172272022 ... | Various .. ..60,000 ..
20336U-AF-4 ......... ENLINK MIDSTREAM PARTNERS LP .. .|-...11/30/2022 ... | Various .. 40,000 |..
29355X-AG-2 ......... ENPRO INDUSTRIES INC ...11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . ..60,000 ..
20365B-AA-1 ......... ENTEGRIS ESCROW CORP ... 11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . ..65,000 |..
30251G-BC-0 . ..| FMG RESOURCES (AUGUST 2006) PTY LTD .. ....12/06/2022 ... | GOLDMAN ........ccceeee 5,000
31429K-AG-8 . .| FEDERATION OF CAISSES DESJARDINS DU QUEB . ....08/16/2022 ... |BMO Capital Markets . . 750,000
31429K-AH-6 FEDERATION OF CAISSES DESJARDINS DU QUEB .... ....08/16/2022 ...|BMO Capital Markets ... .... 749,903 |.. ...750,000 |..
316773-DE-7 FIFTH THIRD BANCORP ...04/20/2022 ... | GOLDMAN .... 185,000 |..
337120-AA-7 . .| FIRST STUDENT BIDCO INC 11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .. 58,128
33938E-AU-1 . ..|FLEX LTD .. ...06/31/2022 ... [MORGAN STANLEY CO ... . 509,125
345295-AB-5 .. .. |FORDO 2022-D A2A - ABS . 11/17/2022 ... | JP Morgan Securities LLC . 559,961
34533Y-AE-0 . ..|FORDO 2020-C A4 - ABS ... .|...05/03/2022 ... ....963,378 |..
34533Y-AF-7 . ..|FORDO 2020-C B - ABS . .|--..08/31/2022 ... ....903,594 |..
34534L-AD-9 .. .. | FORDO 2022-B - ABS .... .|-...06/22/2022 ... |RBC CAPITAL MARKETS . .... 339,982 |..
345397-85-1 . ..|FORD MOTOR CREDIT COMPANY LLC .... .|----11/01/2022 ... |Citigroup (SSB) ... .... 370,825 |..
345397-7J-5 .. .| FORD MOTOR CREDIT COMPANY LLC .... .|-...11/01/2022 ... | GOLDMAN ... 473,750 |..
35906A-BE-7 FRONTIER COMMUNICATIONS HOLDINGS LLC . ...12/06/2022 ... |Various ..
35906A-BF-4 . ..| FRONTIER COMMUNICATIONS HOLDINGS LLC . 12/19/2022 ... |Various .. . 138,899
36166T-AB-6 . ..|GCl LLC ... 11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . . 110,351
361680-AL-8 . .| GFL ENVIRONMENTAL INC ....12/06/2022 ... | GOLDMAN .. ....4,204 .
36250G-AP-0 GSMS 2015-GC30 A4 - CMBS . .|--..09/27/2022 ... 1,775,128 .. ,820,000 |..
36252li-AX-6 GSMS 2014-GC20 A5 - CMBS . .|....08/17/2022 ... |Blackrock Emergin .. 1,494,082 |.. ,500,000 |..
36253G-AE-2 GSMS 2014-GC24 A5 - CMBS .. .|--..05/17/2022 ... |B.A. Securities Inc. .. 2,247,012 |.. ,250,000 |..
362585-AD-3 GMCAR 2022-2 A4 - ABS ...04/05/2022 ... |RBC CAPITAL MARKETS . ...320,000 |..
36264P-AF-6 . ..| GSMBS 21PJ4 A6 - CMO/RMBS 07/26/2022 GOLDMAN ...cevveennns
3626511-AD-5 . .. | GMCAR 2022-3 A3 - ABS 07/06/2022 ...|B.A. Securities Inc.
36265II-AE-3 . ..| GMCAR 2022-3 A4 - ABS 07/07/2022 ...|B.A. Securities Inc. . 269,981
36266F-AC-3 . ..| GMALT 2022-2 A3 - ABS .. 05/03/2022 ... |BMO Capital Markets . . 924,904
362925-AP-4 .. .. | GSMBS 22PJ5 A9 - CMO/RVBS 05/26/2022 ... | GOLDVAN .. .2,191,183
364760-AP-3 .........|GAP INC .|....12/06/2022 ... | GOLDVAN ..
364851-AK-5 GARDA WORLD SECURITY CORP ... ...11/16/2022 ... |MORGAN STANLEY & COMPANY s
366651-AG-2 . .| GARTNER INC ..eevnniiiinnnnns 12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .. 44,522
36830R-Al-0 . ..| GCAT 22INV3 2A5 - CMO/RMBS .. 08/22/2022 ... |B.A. Securities Inc. ..... . 1,985,625
37045X-DI-3 . .. | GENERAL MOTORS FINANCIAL COMPANY INC 06/06/2022 ... |MIZUHO SECURITIES USA/FIXED INCOME . . 499,440
37185L-AM-4 ......... GENESIS ENERGY LP [+++12706/2022 ... [ GOLDMAN ... eeeeeee e e et e e e e et e e e e e e e e e e e e e e e e e e e e e e e e nna e e e e ennn e e e e eennnaeeeennnnnnaes [eeeennnnnneeeennnaneeeennnaaeaes |ernnnaneeeennn e eennaan 9,612 |.. . ..
37940X-AP-T7 ......... GLOBAL PAYMENTS INC .|....08/08/2022 ... |JP Morgan Securities LLC ... ... 449,654 |.. ....450,000 |..
37960X-AA-5 ......... GLOBAL INFRASTRUCTURE SOLUTIONS INC .. . |--..11/18/2022 ... | Various . ...100,000 |..
380130-AD-6 ......... GM FINANCIAL AUTOMOBILE LEASING TRUST 20 . .|...08/09/2022 ... |WELLS FARGO SECURITIES LLC ... .... 1,049,908 |.. ,050,000 |..
380130-AE-4 ......... GMALT 2022-3 A4 - ABS .|--..08/09/2022 ... |WELLS FARGO SECURITIES LLC ... 1,124,842 |.. ,125,000 |..
382550-BN-0 ......... GOODYEAR TIRE & RUBBER CO ... . |-...11/14/2022 ... |BANC OF AMERICA/FIXED INCOME
389284-AA-8 ......... GRAY TELEVISION INC . |--..12/06/2022 ... |Various
398433-AP-7 GRIFFON CORP ...12/06/2022 ... |Various
39843U-AA-0 . .| GRIFOLS ESCROW ISSUER SA .. ....11/23/2022 ... | JANE STREET EXECUTION SERVICES LLC . . 167,554 .
402635-A0-9 GULFPORT ENERGY OPERATING CORP .. |....11/17/2022 ... [ JANE STREET EXECUTION SERVICES LLC .... ....109,722 |.. .... 110,000 |..
402635-AR-7 ......... GULFPORT ENERGY OPERATING CORP ... o |---11/1772022 ... | BANC OF AMERICA/FIXED INCOME .....eeeieeeeeene e e eeeee e e e e e e e e e e e e e e e e eenn e e e eeennnaeeeeennnnaeeeennnn [reeeennnnneeeemnnnnneeeennnnnanaees |ernnnnseeeeennnnaneeeeennnns 9,950 |.. .. 10,000 |..
404121-AJ-4 . |-...11/29/2022 ... | MORGAN STANLEY & COMPANY .... 383,075 |.. .385,000 |..
40434L-AK-1 .|--..08/29/2022 ... |B.A. Securities Inc. ........ .... 199,534 |.. ....200,000 |..
40434L-AN-T7 ......... HPINC .. .|....06/06/2022 ... |JP Morgan Securities LLC ... ....748,808 |.. ....750,000 |..
42704L-AA-2 ......... HERC HOLDINGS INC .. ...12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . ... 103,187 |.. .110,000 |..
428040-DA-4 . .. |HERTZ CORP .. 11/16/2022 ... | MORGAN STANLEY & COMPANY ... .. 65,000
428040-DB-2 . .. |HERTZ CORP .. 12/06/2022 ... |Various .. . 125,000
428104-AA-1 . ..|HESS MIDSTREAM OPERATIONS LP 12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . 150,000
431318-AS-3 ......... HILCORP ENERGY | LP . |--..12/21/2022 ... |Various
432833-AH-4 .. .. |HILTON DOMESTIC OPERATING COMPANY INC .|-...11/02/2022 ... |DEUTSCHE BANK SECURITIES, INC.
432833-AJ-0 . . [HILTON DOMESTIC OPERATING COMPANY INC ...12/06/2022 ... [Various
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435765-AH-5 ......... HOLLY ENERGY PARTNERS LP .. .|....11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .... ..60,000 |..
436440-AP-6 ......... HOLOGIC INC .|--..12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .... .. ... 5,000 |..
43815P-AB-5 ......... HAROT 2022-2 A2 - ABS ... ... 1171072022 ... ... 296,707 |.. ....300,000 |..
43815P-AC-3 ......... HAROT 2022-2 A3 - ABS ... . [MITSUBISHI UFJ SECURITIES .. .... 184,989 |.. ...185,000 |..
43815P-AD-1 ......... HAROT 2022-2 A4 - ABS ... . . [MITSUBISHI UFJ SECURITIES .. .... 139,969 |..
440452-AG-5 . .. | HORMEL FOODS CORP ........ 12/02/2022 ... | SALOMON BROTHERS INC ........ . 659,589
444454-AF-9 .. .. |HUGHES SATELLITE SYSTEMS CORP . 12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .. 64,915
446150-BB-9 . .. | HUNTINGTON BANCSHARES INC 08/01/2022 ... | SALOMON BROTHERS INC .. .750,000 .
A4644M-AF-8 ......... HUNTINGTON NATIONAL BANK ... .|-...05/06/2022 ... |B.A. Securities Inc. .. ...625,000 |.. ...625,000 |..
45174H-BD-8 ......... IHEARTCOMMUNICATIONS INC .. veer|....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
45174H-BE-6 ......... IHEARTCOMMUNICATIONS INC .. ..|....12/06/2022 ... |Various .. . ..
45174H-86G-1 IHEARTCOMMUNICATIONS  INC ...11/02/2022 ... |MORGAN STANLEY & COMPANY ... ... 183,141 |.. ...210,000 |..
45258L-AA-5 . .. IMOLA MERGER CORP ........ 12/06/2022 ... |Various ........cceeeervvernnnnns .. 99,836
45824T-8C-8 . .. | INTELSAT JACKSON HOLDINGS SA ....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . . 160,495
460599-AF-0 . .| INTERNATIONAL GAME TECHNOLOGY Pl ....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . . 188,310 .
46117N-AA-0 TOWN 22STAY A - CMBS .|--..07/29/2022 ... | Deutsche Bank Securities, Inc. . .. 1,492,500 |.. ,500,000 |..
46266T-AA-6 ......... 1QVIA INC ... 11/17/2022 ... |WELLS FARGO SECURITIES LLC ....192,000 |.. ....200,000 |..
46284V-AG-6 . .| IRON MOUNTAIN INC .. .| JEFFERIES PARTNERS OPPORTUNITY . .. 95,650 . 105,000
465979-AA-0 . ..| JPNCC 22NXSS A - CMBS .| JP Morgan Securities LLC . 1,496,250 . 1,500,000
466313-AN-5 . | JABIL INC .. .| JP Morgan Securities LLC . 448,119 .450,000
46655K-BV-7 . .| JPNNT 226 12A - CMO/RMBS . .| P Morgan Securities LLC ,169,031 . 1,179,131
46655N-CS-7 . .. | JPMMT 227 24A - CMO/RMBS .. 08/04/2022 ...|JP Morgan Securities LLC ,148,295 . 2,197,499
46655V-BD-3 ......... JPMNMT 228 A12 - CMO/RVBS . .|....07/27/2022 ... | JP Morgan Securities LLC ... ,885,053 |.. .... 1,890,000 |..
475795-AD-2 ......... JELD-WEN INC ... . |--..11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .. 75,000 |..
475795-AE-0 ......... JELD-WEN INC ... . |-...11/16/2022 ... | MORGAN STANLEY & COMPANY ..40,000 |..
49306S-AA-4 ......... KEYBANK NA . |--..06/07/2022 ... |FIRST BOSTON . .. ....525,000 |..
49327M-3E-2 ......... KEYBANK NA .|....08/03/2022 ... |KEY CAPITAL MARKETS ... 749,790 |.. ....750,000 |..
49338L-AE-3 KEYSIGHT TECHNOLOGIES INC ... ...05/24/2022 ... |THE SEAPORT GROLP ... ,000,000 |..
49461NM-AA-8 . .| KINETIK HOLDINGS LP .. 12/06/2022 ... |Various ................ .. 50,000
50168A-AB-6 . ..|LABL INC ..... 12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . 145,000
501797-AR-5 . ..| BATH & BODY WORKS INC 12/06/2022 ... |Various .. 70,000
50212Y-AC-8 . ..|LPL HOLDINGS INC ... 11/30/2022 ... | GOLDMAN 40,000
513075-BW-0 . ..| LAMAR MEDIA CORP ... 04/27/2022 ... |BARCLAYS CAPITAL INC 100,000
513272-AD-6 ......... LAMB WESTON HOLDINGS INC .. . |--..12/06/2022 ... | Various
536797-AF-0 ......... LITHIA MOTORS INC .|....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
538034-AR-0 ......... LIVE NATION ENTERTAINMENT INC . . |--..12/06/2022 ... | Various . .
538034-AV-1 LIVE NATION ENTERTAINMENT INC . ...12/06/2022 ... |Various ... 159,723 |..
53944Y-AT-0 . .. | LLOYDS BANKING GROUP PLC .. ....08/04/2022 ... | SALOMON BROTHERS INC .650,000
55261F-AQ-7 . ..| M&T BANK CORP ... ...08/09/2022 ... |RBC CAPITAL MARKETS . .730,000
552953-CE-9 .| MGM RESORTS INTERNAT |ONAL 12/06/2022 ... |Various .. . 142,086

552053-CF-6 ..
55336V-BN-9
55337P-AA-0 .........
55760L-AA-5 .........
55760L-AB-3 .........
57164P-AG-1

575385-AD-1 .
576323-AP-4 .
576360-AB-0 .
577081-8D-3 .
58768P-AB-0 . .
58933Y-AR-6 .........
59565J-AA-9 .........
50565X-AC-4 .........
59833C-AC-6 .........

. [MGM RESORTS INTERNATIONAL ...

..|MASONITE INTERNATIONAL CORP .
.. | MASTEC INC ..
.. | MASTERCARD INC
.. | MATTEL INC ..
.| MBART 2022-1 A2 - ABS

MIWD HOLDCO |1 LLC .
MADISON 1AQ LLC ..
MADISON 1AQ LLC ..
MARRIOTT OWNERSHIP RESORTS INC

MERCK & CO INC
MIDAS OPCO HOLDINGS LLC
MIDCONT INENT COMMUNICATIONS .

MIDWEST CONNECTOR CAPITAL COMPANY LLC

-|-...12/06/2022 ...
.|----06/09/2022 ...
o 1172272022 .
.|---.12/06/2022 ...
o|-... 1173072022 ...

... 11/30/2022 ...
11/22/2022 ...
11/22/2022 ...
11/03/2022 ...
12/06/2022 ...
11/15/2022 ...
on |- 1073172022 ...

- |....12/06/2022 ...
| 172272022

....06/19/2022 ...

Various ..
MORGAN STANLEY CO
JEFFERIES PARTNERS OPPORTUNITY .
Various ..
Various ..
BANC OF AVERICA/FIXED INCOME
Various ..
Various ..
WELLS FARGO SECURITIES LLC
JEFFERIES PARTNERS OPPORTUNITY .
MIZUHO SECURITIES USA/FIXED INCOME .
B.A. Securities Inc. .....ooeeeeeiiiins
JEFFERIES PARTNERS OPPORTUNITY .
Various .
JP Morgan SEcUrities LLO .uuuiuuueieuieies ettt ettt ettt et ettt e e et e et s e eb e et e e e seeaeeenseenseennasennaas

.... 159,100 |..
...491,265 |..
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599191-AA-1 MILEAGE PLUS HOLDINGS LLC ... ... 11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ...
60337J-AA-4 . ..|MINERVA MERGER SUB INC ....... 12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .. 60,562
606822-CE-2 . ..|MITSUBISHI UFJ FINANCIAL GROUP INC ....04/11/2022 ... |MORGAN STANLEY CO ... .500,000
606822-CH-5 . ..[MITSUBISHI UFJ FINANCIAL GROUP INC ....07/11/2022 ... |MITSUBISHI UFJ SECURI .500,000
606822-C0-5 . ..[MITSUBISHI UFJ FINANCIAL GROUP INC ....09/06/2022 ... [MITSUBISHI UFJ SECURITIES .500,000 .
606940-AB-0 ......... MMAF 22B A2 - ABS .|--..11/01/2022 ... | JP Morgan Securities LLC ... .... 749,903 |.. ....750,000 |..
616900-AD-1 ......... MSBAM 2015-C23 A3 - CMBS . .|....05/05/2022 ... |Blackrock Emergin ... ... 172,685 |.. .... 175,003 |..
61763K-BD-5 ......... MSBAM 2014-C15 B - CMBS ... .|--..04/27/2022 ... ....406,851 |.. ....405,000 |..
61764P-BT-8 ......... MSBAM 2014-C19 A3 - CMBS .... .|....04/28/2022 ... |Blackrock Emergin ... ... 735,020 |.. L 141,041 ..
624828-AA-0 ......... MOZART DEBT MERGER SUB INC .. . |--.-12/06/2022 ... | GOLDMAN ....170,000 |..
62482B-AB-8 .........[MOZART DEBT MERGER SUB INC .. ...11/28/2022 ... |Various .. 75,000 |..
62929R-AC-2 .. .. |NMG HOLDING COMPANY INC 12/28/2022 ... |SMBC SECURITIES INC . ..65,713
629541I-AC-9 . . [NTT FINANCE CORP C ....07/22/2022 ... |B.A. Securities Inc. .. ... 272,316 |.. . ..
629541i-AH-8 NTT FINANCE CORP ... C... ....10/26/2022 ... |WELLS FARGO SECURITIES LLC ....393,512 |.. 400,000 |..
629541-AJ-4 . .. [NTT FINANCE CORP ... C ....12/09/2022 ... [Various ........ccccoveeenrnns .988,030 . 1,000,000
63307A-28-3 . .. NATIONAL BANK OF CANADA ... C ...06/02/2022 ... [NATIONAL BANK OF CANADA . . 999,240 . 1,000,000
63861C-AC-3 . ..|NATIONSTAR MORTGAGE HOLDINGS INC 12/06/2022 ... |Various .. .100, 137
64083Y-AA-9 . ..|NESCO HOLDINGS 11 INC ... 11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . .. 56,859
641062-AR-5 . ..|NESTLE HOLDINGS INC .. 11/23/2022 ... | GOLDMAN .. .531,612
641062-BA-1 . ..|NESTLE HOLDINGS INC 11/23/2022 ... | GOLDMAN .296,100
651229-Ali-6 ......... .|....12/06/2022 ... |Various .. .. 140,838 |..
65249B-AA-T7 ......... . |--..12/08/2022 ... |Various ..
65336Y-AN-3 ......... NEXSTAR MEDIA INC .. .|....12/06/2022 ... |Various ..
65343H-AA-9 ......... NEXSTAR ESCROW INC ... . |--..12/06/2022 ... | Various
665859-Al-4 ......... NORTHERN TRUST CORP ... .|-...05/05/2022 ... [WELLS FARGO SECURITIES LLC
670001-AE-6 ......... NOVELIS CORP ... ...12/06/2022 ... |Various ..
670001-AG-1 . ..|NOVELIS CORP 12/06/2022 ... |Various ..
670346-AY-1 . ..| NUCOR CORP ... 05/18/2022 ... |B.A. Securities Inc.
67059T-AE-5 . ..|NUSTAR LOGISTICS LP 12/06/2022 ... |Various ........ccceeeenns
674215-AL-2 . ..| CHORD ENERGY CORP .. 12/21/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
674210-AA-0 . ..| CRESTWOOD MIDSTREAM PARTNERS LP . 11/22/2022 ... [Various .........cccevunnns
67448E-AG-3 ......... 0BX 22INV4 A7 - CMO/RVBS .|--..06/07/2022 ...|B.A. Securities Inc. ..
67448J-AG-2 ......... 0BX 22INV5 A7 - CMO/RVBS . .|-...11/16/2022 ... |B.A. Securities Inc. ...........
682189-A0-8 ......... ON' SEMICONDUCTOR CORP . |--..11/14/2022 ... |BANC OF AMERICA/FIXED INCOME
682357-AA-6 180 MEDICAL INC .|....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
68245X-AH-2 . . 1011778 BC UNLIMITED LIABILITY CO . ....12/06/2022 ... | GOLDMAN ..
68245X-AJ-8 1011778 BC UNLIMITED LIABILITY CO .... ....12/06/2022 ... | GOLDMAN .. . ..
68389X-CF-0 ......... ORACLE CORP ... .|--..11/07/2022 ... | JP Morgan Securities LLC ... ....300,000 |..
68622T-AA-9 ......... ORGANON & CO ... .|-...03/11/2022 ... |B.A. Securities Inc. ........ ...100,000 |..
690732-AF-9 ......... OWENS & MINOR INC ...11/14/2022 ... |BANC OF AMERICA/FIXED INCOME
690732-AG-7 . ..| OWENS & MINOR INC 12/09/2022 ... [MORGAN STANLEY & COMPANY ......
69331C-AH-1 . ..|PG&E CORP ... 12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
693475-BH-7 . ..|PNC FINANCIAL SERVICES GROUP INC 10/25/2022 ... [PNC BANK ...oovveniiiiiiiiees
69356M-AA-4 ......... PM GENERAL PURCHASER LLC . |-...11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ....
69867D-AA-6 ......... CLARIOS GLOBAL LP .. .|...12/06/2022 ... | Various
69867D-AC-2 ......... CLARIOS GLOBAL LP .. . |--..11/14/2022 ... |BANC OF AMERICA/FIXED INCOME
713448-CT-3 ......... PEPSICO INC .|-...10/28/2022 ... | TORONTO DOMINION SECS USA INC
71376L-AE-0 ......... PERFORMANCE FOOD GROUP INC .. .|--..12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ....
T1677K-AA6 ......... PETSMART LLC ... 11/23/2022 ... | SMBC SECURITIES INC
740212-AL-9 . ..| PRECISION DRILLING CORP ....11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
74101X-AE-0 ......... PRESIDIO HOLDINGS INC ... . |-...11/16/2022 ... | MORGAN STANLEY & COMPANY
T4166M-AF-3 ......... PRIME SECURITY SERVICES BORROWER LLC . . |--..12/06/2022 ... |Various ..
T4166N-AA-2 ......... ADT SECURITY CORP .|.... 1172272022 ... | Various ..
74841C-AA-9 ......... ROCKET MORTGAGE LLC veer|-...12/06/2022 ... |Various ..
T49571-AF-2 ......... RHP HOTEL PROPERTIES LP ... ..|....12/06/2022 ... |Various .. . . .
749571-AG-0 ......... RHP HOTEL PROPERTIES LP ... . |--..12/19/2022 ... | Various .... 139,563 |.. ....160,000 |..
T497T7R-DR-2 ......... COOPERATIEVE RABOBANK UA . ...08/15/2022 ... [B.A. Securities Inc. .. ...750,000 |.. ...750,000 |..
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75281A-BK-4 .........|RANGE RESOURCES CORP .... .|...01/24/2022 ... |Various .... 150,000 |.. .... 150,000 |..
75524K-NQ-3 ......... | CITIZENS BANK NA . |--..05/18/2022 ... [MORGAN STANLEY CO ... ....500,000 |.. ....500,000 |..
75524K-PG-3 ......... CITIZENS BANK NA ...08/04/2022 ... [MORGAN STANLEY CO ... ....750,000 |.. ....750,000 |..
75524K-PT-5 ......... CITIZENS BANK, NATIONAL ASSOCIATION .. .| MORGAN STANLEY CO ... ....500,000 |.. ....500,000 |..
75606D-A0-4 ......... ANYWHERE REAL ESTATE GROUP LLC .. .| Various ... 203,406 |.. ...205,000 |..
767754-CL-6 . ..|RITE AID CORP ..o .| JEFFERIES PARTNERS OPPORTUNITY .
T7T340R-AT-4 . ..| ROCKIES EXPRESS PIPELINE LLC .| JEFFERIES PARTNERS OPPORTUNITY .
780153-BL-5 . .| ROYAL CARIBBEAN CRUISES LTD . 11/30/2022 ... | WELLS FARGO SECURITIES LLC ...
780153-BS-0 ROYAL CARIBBEAN CRUISES LTD ... .|-...11/30/2022 ... | BARCLAYS CAPITAL INC FIXED INC .
78016E-ZD-2 ROYAL BANK OF CANADA . ...05/24/2022 ... |Various ..
78454 -AL-4 . ..| SM ENERGY CO ........ 11/08/2022 ... | GOLDMAN ..
78471R-AB-2 . ..| SRS DISTRIBUTION INC . 11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
78471R-AD-8 . ..| SRS DISTRIBUTION INC . 12/19/2022 ... |BARCLAYS CAPITAL INC FIXED INC .
784860-AR-2 . ..| SVB FINANCIAL GROUP .. 05/26/2022 ... MITSUBISHI UFJ SECURITIES .
78573N-AF-9 . ..| SABRE GLBL INC ... 12/06/2022 ... |Various ..
79466L-AG-9 ......... SALESFORCE INC ... o|--.. 1170172022 ... . ..
80285U-AD-3 ......... SDART 2022-3 A3 - ABS ... o|.... 1171872022 ... . .. 765,000 ..
80286F-AB-9 ......... SDART 2022-4 A2 - ABS ... . |--..07/12/2022 ... |WELLS FARGO SECURITIES LLC ... ..1,499,944 |.. ,500,000 |..
80287H-AC-2 ......... SDART 2022-5 A3 - ABS ... .|...08/16/2022 ... |SOCIETE GENERALE .... .... 264,990 |.. ....265,000 |..
802918-AB-8 ......... SDART 2022-6 A2 - ABS .. . |----09/12/2022 ... |RBC CAPITAL MARKETS . ... 364,993 |.. .... 365,000 |..
81104P-AA-7 E W SCRIPPS CO ...11/30/2022 ... | JANE STREET EXECUTION SERVICES LLC .... s .. ..65,000 |..
817251-AK-9 . ..| SENSATA TECHNOLOGIES BV ....11/17/2022 ... |FLOW TRADERS U.S. INSTITUTIONAL TRA . 172,500 .200,000
817565-CE-2 ......... SERVICE CORPORATION INTERNATIONAL .. B O L v (0 KU RS 9,537 |.. .. 10,000 |..
817565-CG-7 ......... SERVICE CORPORATION INTERNATIONAL .. . |--..12/06/2022 ... | GOLDVAN .. ... 5,000 |..
829259-BA-7 ......... SINCLAIR TELEVISION GROUP INC .|....12/06/2022 ... |Various .. .. 55,000 |..
82967N-BG-2 ......... SIRIUS XM RADIO INC . |--..12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . ... 5,000 |..
82967N-BJ-6 ......... SIRIUS XM RADIO INC .|....12/06/2022 ... ... 5,000 [..
82967N-BL-1 SIRIUS XM RADIO INC ...12/06/2022 ... | GOLDMAN .. ... 5,000 |..
82967N-BM-9 . ..| SIRIUS XM RADIO INC ..... 12/06/2022 ... | GOLDMAN
83001A-AB-8 . .| SIX FLAGS ENTERTAINVENT CORP .. 12/06/2022 ... |Various
83001A-AC-6 . .| SIX FLAGS ENTERTAINVENT CORP 12/06/2022 ... |Various

83545G-BD-3 .
845467-AP-4 . .
845467-AS-8 .........
85205T-AN-0 .........
85207U-AJ-4 .........
852234-AP-8 .........
853496-AD-9 .........
853496-AG-2 .........
855030-AN-2 .........
855030-AP-7 .........
857477-BX-0 .
857691-AG-4 .
858912-AG-3 .
86563V-BC-2
86765L-AZ-0
86828L-AC-6 .
87157D-AG-4
87166B-AA-0 .........
87264A-AV-7 .........

872671-AA-2
872882-AM-7 .

874054-AG-4 .........
87470L-AD-3 .........
87470L-AG-6 .........
876128-BG6 .........

..| SONIC AUTOMOTIVE INC ....
.| SOUTHWESTERN ENERGY CO .

..| STATE STREET CORP
..| STATION CASINOS LLC
.| STERICYCLE INC .........
SUMITOMO MITSUI TRUST BANK LTD ..

.| SUPERIOR PLUS LP .

.| TSMC GLOBAL LTD ...
TAKE-TWO INTERACTIVE SOFTWARE INC .

SOUTHWESTERN ENERGY CO ...
SPIRIT AEROSYSTEMS INC .
SPRINT LLC
BLOCK INC

STANDARD BUILDING SOLUTIONS INC .
STANDARD BUILDING SOLUTIONS INC ....
STAPLES INC ..ooeeiiiiiiieeiie,

STAPLES INC ..........

SUNoCo LP

SYNAPTICS INC ....
SYNEOS HEALTH INC ..
T-MOBILE USA INC ...
TMUST 221 A - ABS ..

TALLGRASS ENERGY PARTNERS LP
TALLGRASS ENERGY PARTNERS LP
TARGA RESQURCES PARTNERS LP

. [Various
.| JEFFERIES PARTNERS OPPORTUNITY .
o|-...12/06/2022 ...
.|....12/06/2022 ...
o|....12/08/2022 ...
.|....12/06/2022 ...
oer|-...12/06/2022 ...
.. |....12/06/2022 ...
...12/06/2022 ...
... 11/18/2022 ...
11/01/2022 ...
12/06/2022 ...
12/06/2022 ...
....09/06/2022 ...
...12/06/2022 ...
... 11/18/2022 ...
o|....12/08/2022 ...
oo 1172272022 ..
...09/13/2022 ...

...10/04/2022 ...
07/19/2022 ...

-|--..06/02/2022 ...
.|---.12/06/2022 ...
o 1171872022 ...

... 11/30/2022 ...

Various
Various
JEFFERIES PARTNERS OPPORTUNITY .
Various ..
Various ..
Various ..
Various ..
Various
Deutsche Bank Securities, Inc
Various
Various
GOLDMAN ..
Various
JEFFERIES PARTNERS OPPORTUNITY .
Various
Various
FIRST BOSTON .
RBC CAPITAL MARKETS

GOLDMAN
JP Morgan Securities LLC ...
Various ..
Various .. .
G grOUD (S8B) ittt e st e e e s e e e s s s e e e e s e e e e e s annrneaaas

.. 52,315

.. 78,212

499,755

...103,591 |..

299,901 |-

... 749,904 |..

... 985,410 |..

-...500,000

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

... 175,000 |..
..80,000 |..

...750,000 |..

,000,000 |..
.110,000 |..
...100,000 |..
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879369-AG-1 ......... TELEFLEX INC .|....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . ..
88023U-AH-4 ......... TEMPUR SEALY INTERNATIONAL INC .. . |--..12/06/2022 ... | Various ....139,019 |..
88033G-CS-7 ......... TENET HEALTHCARE CORP ... B 1 ¢ 00 ) PR NP 9,774 |..
88033G-CX-6 ......... TENET HEALTHCARE CORP ... .|Various .. .... 138,763 |..
88033G-CY-4 ......... TENET HEALTHCARE CORP ... B 0 R AU, 9,575 |..
88033G-DA-5 . ..| TENET HEALTHCARE CORP .| Various 137,162
88033G-DL-1 . ..| TENET HEALTHCARE CORP .|Various .. 193,018
880779-BA-0 . .| TEREX CORP ....cconeeet 11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . . 76,244
882508-BR-4 TEXAS INSTRUMENTS INC .|-...11/15/2022 ... | JP Morgan Securities LLC ... 499,775 |.. . .
882508-BV-5 TEXAS INSTRUMENTS INC ... . |--..11/15/2022 ... [MIZUHO SECURITIES USA/FIXED INCOME . ... 748,695 |.. ....750,000 |..
89115A-2C-5 . .| TORONTO-DOMINION BANK ....06/02/2022 ... |Various . 750,460 . 750,000
89115A-2H-4 TORONTO-DOMINION BANK ... ....09/08/2022 ... | TORONTO DOMINION SECS USA INC ....300,000 |.. ....300,000 |..
89115A-2J-0 TORONTO-DOMINION BANK ... ...09/08/2022 ... [ TORONTO DOMINION SECS USA INC ....500,000 |.. ...500,000 |..
89190G-AD-9 . ..| TAOT 2021-B A4 - ABS . 04/27/2022 ... [CMG .cevvreeeeeeeeines . 903,753
89237J-AA-4 . .. [ TALNT 201 A - ABS .. 04/06/2022 ... | BARCLAYS CAPITAL INC .. . 409,784
89238J-AC-9 . .| TAOT 2021-D A3 - ABS . 11/03/2022 ... |Deutsche Bank Securities, Inc . 703,301
89230H-AB-4 TAOT 2022-D A2A - ABS .. .|...11/01/2022 ... | SOCIETE GENERALE ....489,995 |..
893647-BE-6 TRANSDIGM INC ...12/20/2022 ... |Various .. 163,654 |..
893800-AA-0 . ..| TRANSOCEAN GUARDIAN LTD 11/16/2022 ... | MORGAN STANLEY & COMPANY 21,379
89382P-AA-3 . .| TRANSOCEAN PONTUS LTD ....12/08/2022 ... |Various .. 21,931
896215-AH-3 . .. [ TRIMAS CORP ............. ... 11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . 55,845
896680-AE-8 . ..| TRINSEO MATERIALS OPERATING SCA . ....11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . ..60,878
896680-AF-5 . ..| TRINSEO MATERIALS OPERATING SCA . ....11/22/2022 ... |Various .. .. 40,784
896860-AA-4 . .| TRIVIUM PACKAGING FINANCE BV .. ....12/08/2022 ... | JEFFERIES . 189,308 .
89788M-AG-7 TRUIST FINANCIAL CORP ....06/01/2022 ... ....500,000 |.. ....500,000 |..
89788M-AH-5 ......... TRUIST FINANCIAL CORP ... ...07/26/2022 ... |Various .. ....300,151 |.. ....300,000 |..
902104-AC-2 . . | COHERENT CORP .. 12/21/2022 ... |Various . 161,326 . 185,000
902613-AN-0 UBS GROUP AG ... ....06/08/2022 ... ....500,000 |.. ...500,000 |..
902613-AS-7 UBS GROUP AG ... ...08/02/2022 ... ... 748,629 |..
90290M-AD-3 . ..|US FOODS INC ... 12/06/2022 ... |Various .. 80,968
90353T-AE-0 . ..| UBER TECHNOLOGIES INC 12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY . 65,557
90353T-AK-6 . .| UBER TECHNOLOGIES INC 12/06/2022 ... |Various ..

90932L-AG-2 .........
911365-BG-8 .........
91159H-JF-8 .........
91150H-JH-4 ...
911684-AD-0 ........
912900-AU-2 .........
91324P-EG-3 .........
91324P-EN-0 .........
91324P-EN-8 .
91324P-EP-3 ..
914906-AU-6 . .
914906-AV-4 .........
918307-AE-9 .........

918790-AL-3 .........
91911K-AN-2 .........
91911K-AP-7 .
92348K-AS-2
92537R-AA-T .........
92564R-AA-3 .........
92564R-AB-1

92660F-AK-0 .
92735L-AA-0
92868A-AC-9 .........
92868A-AD-7 .........
92933B-AT-1 .........

.. | US BANCORP
.| UNITED STATES CELLULAR CORP .

.. | UNITEDHEALTH GROUP INC .
.. |UNITEDHEALTH GROUP INC ...
-|UNIVISION COMMUNICATIONS INC

.| BAUSCH HEALTH COMPANIES INC .

.| VIDEOTRON LTD

UNITED AIRLINES INC

UNITED RENTALS (NORTH AMERICA) INC ...

US BANCORP

UNITED STATES STEEL CORP ..
UNITEDHEALTH GROUP INC ...
UNITEDHEALTH GROUP INC ...

UNIVISION COMMUNICATIONS INC
UM 211Nv4 A4 - CMO/RMBS .
VAIL RESORTS INC
BAUSCH HEALTH COMPANIES INC .

VZNT 2022-4 A - RWBS
TK ELEVATOR US NEWCO INC .
VICI PROPERTIES LP
VICI PROPERTIES LP .

CHESAPEAKE ENERGY CORP .
VIALT 2022-A A3 - ABS
VIALT 2022-A A4 - ABS
WiMG_ACQUISITION CORP

«[-...12/06/2022 ... |Various ..
.|-...04/27/2022 ... | GOLDMAN
...07/19/2022 ...

.| US BANCORP INVESTMENTS INC.
.|--..10/18/2022 ... |US BANCORP INVESTMENTS INC. .....
.|-...12/08/2022 ... |PERSHING DIV OF DLJ SEC LNDING .
....11/18/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
. [-...05/18/2022 ... |Various
...10/26/2022 ... | JP Morgan Securities LLC ...

. |-...12/06/2022 ... |Various
...00/29/2022 ...

...12/06/2022 ...

10/25/2022 ...
10/26/2022 ...
12/06/2022 ...

B.A. Securities Inc. ..
B.A. Securities Inc. .....
JEFFERIES PARTNERS OPPORTUNITY .

. |----11/14/2022 ... |BANC OF AMERICA/FIXED INCOME
....12/08/2022 ... [ JEFFERIES PARTNERS OPPORTUNITY ...
....12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .

+|----05/19/2022 ... | SALOMON BROTHERS INC

.|----12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ...

-|--..12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ...
...11/07/2022 ... BNP Paribas

12/06/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .

.| JEFFERIES PARTNERS OPPORTUNITY ...
-|----06/07/2022 ... |RBC CAPITAL MARKETS ...
.|----06/07/2022 ...|RBC CAPITAL MARKETS ...
... 11/22/2022 ... [ JEFFERIES PARTNERS OPPORTUNITY .iiiiiiiusiiiieiiiiiiiiieiiieiiiiie e e ettt ettt

. 149,987
. 149,937

....180,830 |..
... 192,563 |..
... 182,700 |..

103,365

... 449,551 |..
... 450,392 |..

.... 138,611 |..
.... 179,986 |..
...214,960 |..

....200,000 |..
....205,000 |..
...210,000 |..

110,000

.... 140,000 |..
.... 180,000 |..
...215,000 |..
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920342-AA-1 ...l WMRK 22WMRK A - CMBS .... .|-...10/28/2022 ... [ SALOMON BROTHERS INC ... 992,491 |.. .... 1,000,000 |..
92943G-AA-9 ......... W R GRACE HOLDINGS LLC . .|--..12/08/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ....
92943G-AD-3 .........[W R GRACE HOLDINGS LLC . .|...12/06/2022 ... | Various
929566-AL-1 ......... | WABASH NATIONAL CORP .... ...11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY .
948565-AD-8 ......... WEEKLEY HOMES LLC ... 11/22/2022 ... | JEFFERIES PARTNERS OPPORTUNITY ...
95000L-BE-2 . ..| WFCM 2016-C33 B - CMBS . 09/08/2022 ... | SALOMON BROTHERS INC ..
95000U-3A-9 . .. | WELLS FARGO & CO 07/18/2022 ... |Various ..
95000U-3C-5 . .. | WELLS FARGO & CO ... 08/08/2022 ... |WELLS FARGO SECURITIES LLC .450,000
95003N-AD-8 ......... WFMBS 22INV1 A4 - CMO/RVBS .|-...10/25/2022 ... |WELLS FARGO SECURITIES LLC ... ... 1,835,558 |..
95058X-AN-0 ......... WENDYS FUNDING LLC, SERIES 2022-1 - ABS .. veer|....08/23/2022 ... |BARCLAYS CAPITAL INC .. ....450,000 |..
950810-AN-4 ......... WESCO DISTRIBUTION INC ..|....12/06/2022 ... | GOLDVAN
958254-AH-7 WESTERN MIDSTREAM OPERATING LP .. ... 11/22/2022 ... |Various
961214-FC-2 . .. |WESTPAC BANKING CORP ....... 05/18/2022 ... |B.A. Securities Inc. .500,000
970648-AL-5 . .| WILLIS NORTH AMERICA INC . 05/12/2022 ... [ SALOMON BROTHERS INC . 749,663
98163L-AD-2 . ..| WOART 2021-B A4 - ABS .. 05/05/2022 ... | JP Morgan Securities LLC . 1,405,664
98163N-AC-0 ......... WOLS 2022-A A3 - ABS .... .|--..04/05/2022 ... |B.A. Securities Inc. ........
981630-AD-1 ......... WOART 22B A3 - ABS ... . |-...05/24/2022 ... [MITSUBISHI UFJ SECURITIES ..
981630-AE-9 ......... WOART 22B A4 - ABS ... . |--..05/24/2022 ... [MITSUBISHI UFJ SECURITIES .. 1,349,660 |.. ,350,000 |..
98163T-AB-9 ......... WOART 2022-C A2 - ABS .. .|...08/02/2022 ... |WELLS FARGO SECURITIES LLC ... .... 449,953 |.. ....450,000 |..
98163T-AD-5 ......... WOART 2022-C A3 - ABS .. . |--..08/02/2022 ... |WELLS FARGO SECURITIES LLC ... ....299,977 |.. ....300,000 |..
983130-AV-7 ......... WYNN LAS VEGAS LLC ...12/06/2022 ... |Various .. ... 124,887 |.. ... 130,000 |..
983133-AB-5 ......... WYNN RESORTS FINANCE LLC .. . | GOLDMAN ..
98379J-AA-3 . .|Various ..
988498-AP-6 . ..| YUM! BRANDS INC .. 12/06/2022 ... | GOLDMAN
98919V-AA-3 . .| ZAYO GROUP HOLDINGS INC 12/08/2022 ... |Various ..
98978V-AU-7 .........[ZOETIS INC ...covvunraennee ...11/08/2022 ... | JP Morgan Securities LLC ... ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 156,517,887
00076V-AZ-3 .........| ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L . ...03/01/2022 ... |Various .. ...(59,701)|..
00076V-AZ-3 . ..| ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L . 03/16/2022 ... |Various .. . 431,854
00162D-AB-1 . ..| AL GCX HOLDINGS, LLC - TERM LOAN B ...... 04/22/2022 ... |BZW SECS ..97,774
00184N-AB-3 ......... TRICORBRAUN HOLDINGS, INC. - CLOSING DAT . .|-...05/13/2022 ... | FREIMARK BLAIR & COMPANY, INC/ . ...291,000 |..
00213N-AN-4 APX GROUP, INC. - INITIAL TERM LOAN .. ...04/01/2022 ... [ DIRECT ..
00247N-AG-7 . ..| AZZ INCORPORATED - TERM LOAN B .. 05/06/2022 ...|Citi Bank 226,775 . 235,000
00488P-AP-0 . ..| ACRISURE, LLC - INCREMENTAL TL ..... ...05/16/2022 ... |DIRECT ... .. 96,500 .100,000
00847Y-AC-6 . ..|AGILITI HEALTH, INC. - INITIAL TERM LOAN . 05/11/2022 ... [ JP Morgan . 292,500 .300,000
03852J-AL-5 . .. | ARAMARK INTERMEDIATE HOLDCO CORPORATION 02/28/2022 ... | JP Morgan .. .. (262)].. .0
03852J-AL-5 . .. | ARAMARK  INTERMEDIATE HOLDCO CORPORATION .. 05/23/2022 ... | JP Morgan . 392,426 .400,000
04009D-AA-2 ......... ARETEC GROUP, INC. (FKA RCS CAPITAL CORP .... . |-...02/24/2022 ... ...299,250 |.. ....300,000 |..
04621H-AT-0 ......... ASSUREDPARTNERS CAPITAL, INC. - INCREMEN .... .|....01/26/2022 ... |BZW SECS ....100,000 |..
04621H-AU-T7 ......... ASSUREDPARTNERS CAPITAL, INC. - INCREMEN .... . |--..11/09/2022 ... | MORGAN SECURITIES-FIXED INC .. ...100,000 |..
04649V-Al-0 ......... ASURION, LLC - NEW B-7 TERM LOAN .|....01/07/2022 ... [DIRECT ...
04649V-AZ-3 ......... ASURION, LLC - NEW B-3 TERM LOAN (SECOND .... . |-...05/31/2022 ... |Various .. .
04649V-BB-5 ......... ASURION, LLC - TERM LOAN .|....08/17/2022 ... |Bank of America Merrill Lynch .. ... 319,249 |..
04686R-AB-9 ......... ATHENAHEALTH, INC. - TERM LOAN B .. ...01/27/2022 ... | JP Morgan ...290,725 |..
04686R-AC-7 ......... ATHENAHEALTH, INC. - DELAYED DRAW TERM L . ...01/27/2022 ... | JP Morgan .. .. 49,275 |..
04761P-AF-2 . .| SIMPLY GOOD FOODS USA, INC. ....oeevnnnnnns 01/14/2022 ... |BZN SECS
05350N-AL-8 . ..| AVANTOR FUNDING, INC. - INCREMENTAL B-5 .. 01/01/2022 ... | DIRECT
05604X-AP-1 . .| MAUSER PACKAGING SOLUTIONS HOLDING COMPA . 06/01/2022 ... |DIRECT ...
070140-AN-1 ......... GREAT OUTDOORS GROUP, LLC - TERM B-2 LOA .... . |....05/13/2022 ... | JP Morgan .. .
08511L-AX-6 ......... BERLIN PACKAGING L.L.C. - TRANCHE B-5 TE . .|--..05/16/2022 ... [Citi Bank .. .. 192,276 |..
09238F-AK-7 ......... BLACKHAWK NETWORK HOLDINGS, INC. - TERM .. .|...01/05/2022 ... | DIRECT (1,084)].. ..
10801X-AD-9 ......... BRIGHTVIEW LANDSCAPES, LLC - TERM LOAN B .... . |--..04/14/2022 ... | JP Morgan .. .... 396,000 |.. ....400,000 |..
12769L-AD-1 ......... CAESARS RESORT COLLECTION, LLC - TERM B- .... .|...06/16/2022 ... |Various .... 168,505 |.. ... 171,040 |..
14835J-A0-3 ......... CAST & CREW LLC - INCREMENTAL FACILITY N .... . |--..02/15/2022 ... | GOLDMAN ... 144,275 |.. .... 145,000 |..
17148P-AD-3 ......... CHURCHILL DOWNS INCORPORATED - TERM B FA .... ...06/10/2022 ... [JP Morgan .. .. 195,500 |.. ...200,000 |..
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18972F-AA-0 ......... CLYDESDALE ACQUISITION HOLDINGS, INC. - .. .|....03/30/2022 ... | FREIMARK BLAIR & COMPANY, INC/ . ....170,625 |.. .... 175,000 |.. ....0
22006V-AL-3 ......... CORPORATION SERVICE COMPANY - TERM LOAN .. .|--..08/09/2022 ... |Bank of America Merrill Lynch .. ....110,818 |.. .... 115,000 |.. ....0
240226-AB-5 ......... DCERT BUYER, INC. - INITIAL TERM LOAN (F . ...06/13/2022 ... [FREIMARK BLAIR & COMPANY, INC/ . .... 295,500 |.. ....300,000 |.. ....0
24440E-AB-3 ......... DEERFIELD DAKOTA HOLDING, LLC - INITIAL .. ....213,925 |.. ....215,000 |.. ....0
26483N-AN-0 ......... DUN & BRADSTREET CORPORATION, THE - INIT .... .|Bank of America Merrill Lynch .. ... 296,111 .. ....300,000 |.. ....0
29102T-AB-8 . ..| AZALEA TOPCO, INC. - INITIAL TERM LOAN ( . 02/22/2022 ... |BZW SECS ... . 268,434 .275,000 .0
29279U-AB-2 . .. | ENDURANCE INTERNATIONAL GROUP HOLDINGS, 06/07/2022 ... |JP Morgan . 188,625 200,000 .0
29362L-AL-8 . .| ENTEGRIS, INC. - TERM LOAN B ........... 05/13/2022 ... [DIRECT ... 192,116 . 195,000 .0
20382X-AE-4 ......... ENTRAVISION COMMUNICATIONS CORPORATION - . .|-...03/02/2022 ... |Unknoun .. ....268,078 |.. ... 272,608 |.. ....0
30233P-AA-8 . .. |EYECARE PARTNERS, LLC - INITIAL TERM LOA .... vooo|....03/04/2022 ... [Citi Bank ....196,693 |.. ....200,000 |.. ....0
31935H-AD-9 .. .. |FIRST BRANDS GROUP, LLC - 2021 TERM LOAN .... ..|....04/27/2022 ... |Jefferies & Co., Inc. . .. 148,875 |.. ... 150,000 |.. ....0
33718F-AB-6 ......... FIRST STUDENT BIDCO INC. - INITIAL TERM .|--..02/01/2022 ... [DIRECT ... 0. ....0
33718F-AD-2 ......... FIRST STUDENT BIDCO INC. - INITIAL TERM .|....02/01/2022 ... [DIRECT ... 0] ....0
33718F-AE-0 ......... FIRST STUDENT BIDCO INC. - INCREMENTAL T .... . |-...06/29/2022 ... |BZW SECS ... . 187,013 |.. ....0
33718F-AF-7 ......... FIRST STUDENT BIDCO INC. - INCREMENTAL T .... .|...06/29/2022 ... |BZW SECS ... .. 12,987 |.. ....0
33903R-AY-5 ......... FLEETCOR TECHNOLOGIES OPERATING COMPANY, ...02/28/2022 ... |Bank of America Merrill Lynch .. s ....100,000 |.. ....0
35100D-AS-5 . .| FOUR SEASONS HOLDINGS INC. - TERM LOAN B . ....11/17/2022 ...|Citi Bank . 334,978 . 340,079 .0
35906E-AQ-3 FRONTIER COMMUNICATIONS CORPORATION - TL ... . |--..02/14/2022 ... | JP Morgan ....299,336 |.. ....300,000 |.. ....0
3p5556-AH-2 INGERSOLL-RAND SERVICES COMPANY - 2020 S ... ...02/24/2022 ... |Citi Bark .. ....197,500 |.. +...200,000 |.. 0
38017B-AN-6 . ..| GO DADDY OPERATING COMPANY, LLC (GD FINA . ....02/28/2022 ... |DIRECT ... . 197,430 .200,000 .0
38101J-AA-4 . ..| GOLDEN ENTERTAINVENT, INC. - TERM B FACI . ...02/24/2022 ... [ JP Morgan . 249,688 .250,000 .0
421300-AL-8 . ..|HAYWARD INDUSTRIES, INC. - REFINANCING T . 01/01/2022 ... |DIRECT ...... .. (379)].. .0 .0
422361-A0-0 ......... HEARTLAND DENTAL, LLC - 2021 INCREMENTAL .... .|....06/07/2022 ... ....195,000 |.. ....0
44108H-AJ-0 ......... HOSTESS BRANDS, LLC - 2019 REFINANCING T .... .|-...05/16/2022 ... .. 193,622 |.. ....0
A4332E-AP-1 ......... HUB INTERNATIONAL LIMITED - INITIAL TERM .... .|....05/31/2022 ... ....0
44332E-AU-0 ........ HUB INTERNATIONAL LIMITED - B-3 INCREMEN .... .|--..01/01/2022 ... ....0
44332E-AV-8 ......... HUB INTERNATIONAL LIMITED - TERM LOAN B .|-...10/31/2022 ... | MORGAN SECURITIES-FIXED INC .. ....0
44908X-AT-5 HYLAND SOFTWARE, INC. - 2018 REFINANCING .... ...05/16/2022 ... [FUNB FUNDS |1 ....0
44988L-AF-4 . ..| IRB HOLDING CORP. - 2020 REPLACEMENT TER . 02/01/2022 ... |DIRECT ...... .0
44988L-AH-0 . ..| IRB HOLDING CORP. - FOURTH AMENDMENT INC . 02/01/2022 ... |BZW SECS .(99,748) .. .0
44988L-AH-0 . ..| IRB HOLDING CORP. - 2022 REPLACEMENT TER . 02/25/2022 ... |Unknoun .. .. 99,748 .0
45173J-A0-7 . .| [1-V1" INCORPORATED - TERM LOAN B ... 05/23/2022 ... | JP Morgan .100,000 .0
45567Y-AA-3 . ..[MH SUB I, LLC (MICRO HOLDING CORP.) - AM . 02/25/2022 ... [UBS .......... .200,000 .0
45567Y-AL-9 ......... MH SUB I, LLC (MICRO HOLDING CORP.) - 20 .... . |--..06/13/2022 ... [WELLS FARGO .. ...100,000 |.. ....0
457840-AA-T7 ......... INSULET CORPORATION - TERM B LOAN . |-...02/24/2022 ... | MORGAN SECURITIES-FIXED INC .. ....0
50179J-AB-4 ......... LBM ACQUISITION, LLC - INITIAL TERM LOAN . .|--..03/01/2022 ... ....0
50220K-AB-0 ......... LS GROUP OPCO ACQUISITION LLC (LS GROUP ... .|....02/16/2022 ... | JP Morgan .. ....0
55303B-AD-5 ......... MH SUB I, LLC (WEBMD HEALTH CORP.) - 202 . veer|-...02/18/2022 ... [ Unknown ....0
55314N-AS-3 .. .. |MKS INSTRUMENTS, INC. - TERM LOAN B ..|....04/11/2022 ... JP Morgan .. ....0
55328H-AK-7 . .|MPH ACQUISITION HOLDINGS LLC - INITIAL T .... ...03/01/2022 ... [DIRECT ....0
57723C-AR-0 MATTRESS FIRM, INC. - TERM LOAN (2021) ...08/01/2022 ... |DIRECT ....0
57776D-AE-3 . .| AMENTUM GOVERNMENT SERVICES HOLDINGS LLC . 02/10/2022 ... | JP Morgan .0
57906H-AD-9 . .. | MCAFEE CORP. - TERM LOAN B (USD) ... 02/03/2022 ... | JP Morgan ..... .0
58503U-AC-7 . .|MEDLINE BORROWER, LP - INITIAL DOLLAR TE . 02/22/2022 ... |MORGAN SECURITIES-FIXED INC .0
....0

....0

....0

....0

....0

....0

....0

....0

.0

.0

.0

.0

MITCHELL INTERNATIONAL, INC. - INITIAL T .
MITNICK CORPORATE PURCHASER, INC. - TERM ....

NEP GROUP, INC. - INITIAL DOLLAR TERM LO ....
WAYSTAR TECHNOLOGIES, INC. - INITIAL TER ....

CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC.
CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC.
NORTONLIFELOCK INC. - TERM LOAN B

NUMERICABLE U.S. LLC - USD TLB-11 TERM L .
..| OPEN TEXT CORPORATION - TERM LOAN B .....
..| PECF USS INTERMEDIATE HOLDING |11 CORP -
.| PETVET CARE CENTERS, LLC (FKA PEARL INTE .
PEDIATRIC ASSOCIATES HOLDING COMPANY, LL ....

-|-...02/28/2022 ...
.|---.04/20/2022 ...
-|-...02/24/2022 ...
.|---.06/13/2022 ...
-|--..03/0172022 ...
.|---.06/13/2022 ...
-|-...01/3172022 ...
.|----06/09/2022 ...
....11/16/2022 ...
...02/28/2022 ...

08/02/2022 ...
...02/08/2022 ...

BZW SECS ...
JP Morgan
JP Morgan
WELLS FARGO ..
Various
JP Morgan ..
BZI SECS
DIRECT ...
Various ..
FREIMARK BLAIR & COMPANY, INC/ .

... 394,622 |..
....191,000 |..

.417,100
. 197,857

.390,289
... 185,777 ..

....400,000 |..
...200,000 |..
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70533D-AH-3 ......... PEDIATRIC ASSOCIATES HOLDING COMPANY, LL .... . |-...05/06/2022 ... | DIRECT ....0
70757D-AZ-2 ......... PENN NATIONAL GAMING, INC. - TERM LOAN B .... .|--..04/21/2022 ... |Bank of America Merrill Lynch .. .... 163,768 |.. ....0
71360H-AA-5 ......... PERATON CORP. - TERM B LOAN (FIRST LIEN) .... ...02/24/2022 ... [ JP Morgan ... 197,750 |.. . ....0
71601H-AB-2 ......... PETCO HEALTH AND WELLNESS COMPANY, INC. 05/31/2022 ... |Citi Bank ....191,500 |.. ....200,000 |.. ....0
T67TH-AL-9 ......... PETSMART LLC - INITIAL TERM LOAN . | JP Morgan .... 283,500 |.. ....300,000 |.. ....0
T2431H-AA-8 . ..| CORNERSTONE BUILDING BRANDS, INC. - TRAN . 03/03/2022 ... | JP Morgan .. . 295,125 .300,000 .0
73108R-AB-4 . ..| POLARIS NEWCO, LLC - DOLLAR TERM LOAN (F . 02/08/2022 ... | JP Morgan . 159,600 .160,000 .0
78249L-AD-2 . .. |RUSSELL INVESTMENTS US INSTITUTIONAL HOL . 06/10/2022 ... |BZN SECS . 338,483 .350,000 .0
78466D-BF-0 ......... SS&C TECHNOLOGIES HOLDINGS, INC. - TERM .|....02/01/2022 ... [DBC-FI ... ....0
78466Y-AN-8 ......... SRS DISTRIBUTION INC. - 2021 REFINANCING .... veer|-...05/01/2022 ... |Bank of America Merrill Lynch .. ....0
78466Y-AQ-1 ......... SRS DISTRIBUTION INC. - TERM LOAN .. |....01/13/2022 ... ....0
80875A-AP-6 ......... SCIENTIFIC GAMES INTERNATIONAL, INC. - I .... .|--..01/01/2022 ... ....0
80875A-AS-0 ......... SCIENTIFIC GAMES CORPORATION - FIRST LIE .... . |....04/07/2022 ... | JP Morgan .. ....0
81527C-AL-1 ......... SEDGWICK CLAIMS MANAGEMENT SERVICES, INC .... . |--..05/01/2022 ... | DIRECT ....0
84857H-AY-6 ......... SPIRIT AEROSYSTEMS, INC. (FKA MID-WESTER .... .|....11/08/2022 ... | MORGAN SECURITIES-FIXED INC .. ....0
86880N-AX-1 ......... SURGERY CENTER HOLDINGS, INC. - 2021 NEW .... ...02/08/2022 ... ....0
87876G-AF-9 . ..| TECTA AMERICA CORP. - TERM LOAN (FIRST L . .| FREIMARK BLAIR & COMPANY, INC/ . .0
893641-B0-6 . ..| TRANSDIGM INC. - TRANCHE E REFINANCING T . .| FUNB FUNDS 11 .0
89705D-AK-8 . .| TRONOX FINANCE LLC - FIRST LIEN TERM LOA . . | GOLDMAN .. .0
90266U-AJ-2 ......... UFC HOLDINGS, LLC - TERM B-3 LOAN (FIRST .... .|--..03/01/2022 ... [DIRECT ... ....0
90351H-AE-8 ......... US FOODS HOLDING CORP. - COV-LITE TLB . |...02/01/2022 ... | DIRECT ....0
90351N-AE-5 ......... USI, INC. (FKA COMPASS INVESTORS INC.) - . .|--..05/16/2022 ... |Bank of America Merrill Lynch .. ....0
90351N-AJ-4 ......... USI, INC. (FKA COMPASS INVESTORS INC.) - . .|-...12/05/2022 ... | JP Morgan ....0
91809E-AE-1 ......... UTZ QUALITY FOODS, LLC - 2021 NEW TERM L .... . |--..05/13/2022 ... [FUNB FUNDS |1 ....0
92941P-AC-7 . ..[WW INTERNATIONAL, INC. - INITIAL TERM LO . .|....04/01/2022 ... |Bank of America Merrill Lynch .. ....0
94254P-AC-4 .. .| WATLOW ELECTRIC MANUFACTURING COMPANY - .. . |--..03/01/2022 ... | DIRECT ....0
96208U-AT-8 WEX INC. - TERM B LOAN ...07/01/2022 ... |Bank of America Merrill Lynch .. s .. ....0
96350T-AC-4 . ..|WHITE CAP BUYER, LLC - INITIAL CLOSING D . 02/03/2022 ... [DBC-FI ...... 400,000 .400,000 .0
96925H-AF-9 . .. [WILLTAM MORRIS ENDEAVOR ENTERTAINMENT, L . 02/28/2022 ... | P Morgan ..... 295,375 .300,000 .0
989327-AD-5 . ..|ZELIS COST MANAGEMENT BUYER, INC. - TERM . .| MORGAN SECURITIES-FIXED INC 197,479 .200,000 .0
98975V-AN-8 . ..|FLUIDRA, S.A. - TERM LOAN B ... .|Citi Bank ..... 114,713 . 115,000 .0
9970KX-9T-8 . ..|MKS INSTRUMENTS, INC. - TERM LOAN . 05/01/2022 ... |DIRECT ... o563 [ .0
9970L6-FW-2 ......... MARLINK AS - (USD) TL .|....07/01/2022 ... [DIRECT ... ..(97,000) .. ....0
9970L6-FW-2 ......... MARLINK AS - (USD) TL .|--..07/01/2022 ... ....0
9970LL-3D-4 ......... ICU MEDICAL, INC. - TERM LOAN A . .|....01/01/2022 ... |BZW SECS ... ....0
9970LW-4J-6 ......... CROCS, INC. - TERM LOAN B .|--..01/27/2022 ... |Citi Bank . ....0
9970LW-6K-1 ......... GOLDEN NUGGET, INC. - TERM LOAN B . .|....01/13/2022 ... | Jefferies & Co., Inc ....100,000 |.. ....0
9970LY-5N-2 MJH HEALTHCARE HOLDINGS, LLC - TERM LOAN ... ...01/25/2022 ... |Bank of America Merrill Lynch ....100,000 |.. ....0
9970M0-8T-9 . .| TEMPO ACQUISITION, LLC - TERM LOAN B ... 01/26/2022 ... |Bank of America Merrill Lynch . 299,625 .300,000 .0
BL4064-63-2 AXALTA COATING SYSTEMS DUTCH HOLDING B B ... ....12/08/2022 ... |BZN SECS ...292,050 |.. ....295,000 |.. ....0
C6901L-AH-0 1011778 B.C. UNLIMITED LIABILITY COMPANY ... ....03/01/2022 ... |DIRECT ... .. ....0
(8614Y-AD-5 . ..| XPLORNET COMMUNICATIONS INC. - REFINANCI . A ....02/14/2022 ... | GOLDMAN .. . 248,803 .250,000 .0
C9413P-BD-4 .. .. | BAUSCH HEALTH COMPANIES INC. - TERM LOAN . A ....01/27/2022 ... |BZN SECS . 328,455 . 335,000 .0
D6000E-AB-8 . ..|MESSER INDUSTRIES GMBH - INITIAL TERM B- . A ....01/01/2022 ... | GOLDMAN .. ..(663) ....0 .0
F6456U-AB-9 . ..| BANIJAY ENTERTAINMENT S.A.S. - FACILITY .. C ....02/25/2022 ... |DBC-FI 295,934 .300,000 .0
L1802P-AC-3 . ..| COBHAM ULTRA US CO-BORROWER LLC - TERM L . ...09/01/2022 ... |DIRECT ... .. (4,389)].. ....0 .0
L2210T-AE-5 . .| CURIUM BIDCO S.A R.L. - ADDITIONAL SENIO . D ....04/29/2022 ... | JP Morgan . 399,938 .405,000 .0
L8908Y-AA-6 . .| SUNSHINE LUXEMBOURG VI S.A R.L. - FACIL . D ....02/24/2022 ... |BZW SECS . .297,750 .300,000 .0
L9901E-AE-7 . ..| ZACAPA S.A R.L. - FIRST LIEN TERM LOAN D ....02/10/2022 ... |FREIMARK BLA .397,806 400,000 .0
N6872P-AD-3 . .. | PEGASUS BIDCO BV - (USD) TERM LOAN ...... D ....05/05/2022 ... |GOLDMAN .. . 296,593 .300,000 .0
NG949K-AA-9 . ..| PEARLS (NETHERLANDS) BIDCO B.V. - TERM L . D ....02/08/2022 ... |Various .. . 194,513 . 195,000 .0
N8137F-AB-6 ......... HUNTER DOUGLAS NV - TERM LOAN D... ....02/09/2022 ... | JP Morgan .. .... 263,675 |.. ....265,000 |.. ....0
P2121Y-AN-8 ......... CARNIVAL CORPORATION - INITIAL ADVANCE ( .... D... ....06/23/2022 ... | JP Morgan .. .... 387,465 |.. ....400,000 |.. ....0
XAL246-5B-A .........[FORMULA ONE HOLDINGS LIMITED - TERM LOAN .... D... ...11/16/2022 ... [ GOLDMAN ....287,100 |.. .290,000 |.. .0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 24,086,710 24,588,332 0
2509999997. Total - Bonds - Part 3 242,573,710 248,019,914 724,574
2509999998. Total - Bonds - Part 5 13,089,876 13,183,574 16,510
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2509999999. Total - Bonds 255,663,586 261,203,488 741,084
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 0
4509999999. Total - Preferred Stocks 0
166764-10-0 ......... CHEVRON ORD ....01/28/2022 ... |Fidelity Capital Markets 0
172967-42-4 . ..|CITIGROUP ORD . ....08/28/2022 ... |Fidelity Capital Markets . . 429,210 0
26441C-20-4 . .. | DUKE ENERGY ORD ....01/11/2022 ... |Fidelity Capital Markets . 98,997 .0
30161N-10-1 . ..| EXELON ORD ..... ....02/02/2022 ...|Fidelity Capital Markets . . 529, 146 .0
30231G-10-2 . ..| EXXON MOBIL ORD .. ....03/29/2022 ... |Fidelity Capital Markets . . 377,552 0
375558-10-3 . .. | GILEAD SCIENCES ORD ....02/04/2022 ...|Fidelity Capital Markets . 0
46625H-10-0 ......... JPMORGAN CHASE ORD ....01/24/2022 ... |Fidelity Capital Markets 0
617446-44-8 ......... MORGAN STANLEY ORD ....04/06/2022 ...|Fidelity Capital Markets 377,008 |... 0
718546-10-4 ......... PHILLIPS 66 ORD ....03/09/2022 ... |Fidelity Capital Markets .. 94,212 ... 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Trade 2,244,742 0
31338#-11-2 ......... |FEDEHAL HOME LOAN BANK OF BOSTON .....iiiiiuuunnisiiunnnniisisssnniesiisssssssssssssssissrsssnsssssnsssnnsssssnnnnnns | .................... Lo X T T PP 0.000 Juuuniiiiiininniiiiinnnns 527,900 |.evvunniiiiiiiiiiiiiiiiiininiiees e 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 527,900 XXX 0
5989999997. Total - Common Stocks - Part 3 2,772,642 XXX 0
5989999998. Total - Common Stocks - Part 5 2,159,287 XXX 0
5989999999. Total - Common Stocks 4,931,929 XXX 0
5999999999. Total - Preferred and Common Stocks 4,931,929 XXX 0
6009999999 - Totals 260,595,514 XXX 741,084

ARYE
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36179W-BY-3 .. | G2 MA7255 - RMBS .... ..12/01/2022 . | Paydown ... ...266,921 |... ... 266,921 ... 207,244 . 277,462 |.. (10,541)[... N R ..03/20/2051 .
36179X-H2-5 .. | G2 MA8349 - RIBS .... ..12/01/2022 .| Paydown . 2,934 ...2,934 .. 2,987 [ 0 .0 ..10/20/2052 .
38376M-R5-8 .. | GNR 2017-059 PL - CMO/RMBS ..12/01/2022 . | Paydown . . 181,510 |.. . 186,871 |.. . 185,038 .0 ..04/20/2046 .
38380T-B7-0 .. |GNR 2017-107 T - CMO/RMBS . ..12/01/2022 .| Paydown . . 468,587 |.. 477,886 |.. 474,422 .0 ..01/20/2047 .
38380T-PZ-3 .. | GNR 2016-173 CT = CMO/RMBS .......cccvvvvnveees | enns .12/01/2022 . | Paydown ... .... 170,904 .... 172,880 171,596 |.. L0 ..10/20/2045 .
38382A-NY-7 .. | GNR 2019-125 EA — CMO/RMBS ....eeveeeeeneneeee | s ..12/01/2022 .| Paydown ... ... 265,475 .... 264,358 . 263,673 |.. 0 ] ..10/20/2049 .
383820-DR-5 ...| GNR 2021-117 PC = CMO/RMBS .......covvvvvvnnnnens] cennnns ..12/01/2022 . | Paydown ... ... 140,69 ... 143,245 143,129 |.. .0 .0 R (8 TS ..07/20/2051 .
912828-U2-4 ...|UNITED STATES TREASURY ......eoeieieevnenneernnns|onnnes .. 11/18/2022 .| Various ......c.oeeeeeeeen fooremnnnnnneennnnnns Joans 1 385,976 |.......... 1 500,000 [......... 1,430,566 |.......... 1,463,644 , 1229 |ouiieieeennnns [V PO 1 469 873 |iieiiiniaaes [V (83,897) .. 11/15/2026 .
0109999999. Subtotal - Bonds - U.S. Governments 2,883,003 2,997,027 2,955,987 2,978,963 0 (15,000). 0 (15,000) 0 2,966,900 0 (83,897) XXX
882722-KE-0 .. |TEXAS L] P PP UPPPRRPITY FPTTTTON |..04/01/2022 .|Ca|| @ 100.00 ...ooevevnennneeeeerniineeeees forreeeninns 70,000 |-eevenneeeeen. 70,000 ... 70,000 Joeeeenunnnnns 70,000 f-eeiieinnnnnnns 0 fooeeeeeeemmenee O e O e 0 e 0 e 70,000 fenniiiiiieen 0 e 0 ..04/01/2029 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 70,000 70,000 70,000 0 0 XXX
212204-J0-5 ...| CONTRA COSTA CALIF CMNTY COLLEGE DIST ..11/18/2022 .| Various ..2,421,682...........3,120,000 |......... 3,120,000 . 3,120,000 |.. . ..08/01/2034 .
64966H-YE-4 .. |NEW YORK N Y ..03/01/2022 . |Maturity @ 100.00 500,000 |............. 500,000 |............ 554,285 ... 501,241 |.. . eeeennn.. 500,000 ... ..03/01/2022 .
79623P-EX-9 .. | SAN ANTONIO TEX ..eeeeeieiinnninneeennnineereenns | eaeeeas .. 11/18/2022 .| Various ......c.ceeeeeeeens fooremnnnnnnnennnnnns Jonns 2,350,290 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 f-eeeeemmmnnneee 0 fveniieiieennn O e O e 0 e O 3,000,000 ..02/01/2032 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 5,271,972 6,620,000 6,674,285 6,621,241 6,620,000 XXX
13034P-YT-8 .. | CALIFORNIA HSG FIN AGY REV ...ccovveeeiveennnns [ eeeeee ..08/01/2022 .|Call @ 100.00 ...795,000 ... ... 795,000 .... 795,000 ..08/01/2025 .
196479-C3-1 .. | COLORADO HSG & FIN AUTH ....covvniviiiinnnnnenn [ e .12/01/2022 .| Call @ 100.00 .... 517,099 ....517,099 ..09/01/2047 .
196480-GG-6 .. | COLORADO HSG & FIN AUTH ..oovvveeieeinieeeeeene [ oo ..12/01/2022 .| Paydown .. 305,831 ... 304,780 ..04/01/2050 .
196480-K3-0 .. | COLORADO HSG & FIN AUTH ....covvnivvininnniniens [ e ..12/01/2022 .| Call @ 100.00 .. ..10/01/2052 .
20281P-BB-7 .. | COMMONWEALTH FING AUTH PA REV . ..06/01/2022 .|Call @ 100.00 .. ..06/01/2023 .
3128M9-CT-7 .. | FH G06982 - RMBS ..12/01/2022 . | Paydown ..04/01/2042 .
3128MJ-WB-2 .. | FH G08641 - RMBS .... ..12/01/2022 .| Paydown ... ..05/01/2045 .
3128MJ-WV-8 .. | FH G08659 - RMBS ... ..12/01/2022 . | Paydown ... .54, ..08/01/2045 .
3128MJ-XE-5 .. |FH G08676 - RMBS .... ..12/01/2022 .| Paydown ... 257,591 e (7,389) ... ..11/01/2045 .
3128MJ-ZB-9 .. | FH G08737 - RWBS . ..12/01/2022 . | Paydown . 441,492 . (4,193) ..12/01/2046 .
3128MJ-ZF-0 .. | FH G08741 - RMBS . ..12/01/2022 .| Paydown . 105,390 |.. .19 ..01/01/2047 .
3128P8-E8-0 .. |FH C91959 - RMBS . ..12/01/2022 . | Paydown . . 103,416 |.. . .. 4,368 ..11/01/2037 .
3132AE-J7-2 .. | FH ZT2086 - RMBS .... ..12/01/2022 .| Paydown ... .... 170,930 ....175 002 ..06/01/2049 .
3132DN-T8-6 .. |FH SD1475 - RMBS .... ..12/01/2022 . | Paydown ... ...12,945 .. 12,939 ..08/01/2052 .
3132DN-YG-2 ...|FH SD1611 - RMBS ... ..12/01/2022 .| Paydown ... ....3,849 ....3,839 0] ..10/01/2052 .
3132DV-3J-2 ...|FH SD800T - RMBS ... ..12/01/2022 . | Paydown ... .. 89,241 |.. ..07/01/2049 .
3132DV-3N-3 ...| FH SDB005 - RMBS ... ..12/01/2022 .| Paydown ... . 247,905 |.. ..08/01/2049 .
3132DV-4V-4 ...|FH SD8036 - RMBS ..12/01/2022 . | Paydown ... 125,577 |.. ..01/01/2050 .
3132DW-FJ-7 .. | FEDERAL HOME LOAN MORTGAGE CORPORATION - ....|....... ..12/01/2022 .| Paydown ... ..10/01/2052 .
3132GR-L6-6 .. | FH Q06349 - RMBS .... ..12/01/2022 . | Paydown ... ..02/01/2042 .
3132UN-3\1-3 ...| FH 062603 - RMBS . ..12/01/2022 .| Paydown . ..12/01/2048 .
3132WH-5N-1 ...| FH Q44452 - R\BS . ..12/01/2022 . | Paydown . ..11/01/2046 .
31320K-08-4 .. | FH Q45878 - RIBS ... ..12/01/2022 . | Paydown .. ..12/01/2046 .
31331V-JU-1 .. | FEDERAL FARM CREDIT BANKS FUNDING CORP .. ..04/06/2022 . |Maturity @ 100.00 ..04/06/2022 .
31338D-NG-6 .. |FH QE3991 - RMBS .... ..12/01/2022 .| Paydown ... . ..05/01/2052 .
3133KL-A9-8 .. | FH RA4532 - RMBS .... ..12/01/2022 . | Paydown ... (14,966)]... ..02/01/2051 .
3133KL-H2-6 .. | FH RA4749 - RMBS .... ..12/01/2022 .| Paydown ... (15,018)]... ..03/01/2051 .
3133KM-QG-3 .. | FH RA5855 - RMBS .... ..06/07/2022 .|Various .... ..09/01/2051 .
3133KP-MD-7 .. | FH RA7556 - RMBS ... ..12/01/2022 . | Paydown ... ..06/01/2052 .
3133KP-Q7-6 .. | FH RA7678 - RVBS . ..12/01/2022 . | Paydown ... ..07/01/2052 .
3133TH-V7-9 .. |FHR 2113 QG - CMO/RMBS ....... ..12/01/2022 .| Paydown ... s . ..01/15/2029 .
3136A5-N2-8 .. |FNR 2012-53 EL - CMO/RMBS . ..12/01/2022 . | Paydown . 260,057 . 260,057 |.. . 268,285 |.. . 261,353 ..05/26/2027 .
3136A8-LL-2 .. |FNR 2012-93 TY - CMO/RMBS . ..12/01/2022 .| Paydown . 145,082 . 145,082 |.. 136,745 |.. . 138,577 ..06/25/2042 .
3136AH-H9-4 ...|FNR 2013-130 A - CMO/RMBS .... ..12/01/2022 . | Paydown ... .. 50,102 |.. ..01/25/2044 .
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3136AR-PP-7 .. |FNR 2016-11 LA - CMO/RMBS .... ..12/01/2022 . | Paydown ... ... 182,637 .... 183,636 0 ... (61)]... .0 N R ..05/25/2042 .
3136B1-LV-4 .. |FNR 2018-24 VD - CMO/RMBS . ..12/01/2022 .| Paydown . . 212,522 |.. 214,382 |.. L0 0 .0 ..04/25/2031 .
3136B5-QE-8 .. | FNR 2019-45 CL - CMO/RMBS . ..12/01/2022 . | Paydown . . 183,832 .. . 183,803 |.. L0 0 .0 ..08/25/2049 .
3136BA-P3-2 .. | FNR 2020-43 BY - CMO/RMBS . ..12/01/2022 .| Paydown . 417,383 |.. L 427,426 |.. L0 0 .0 ..10/25/2048 .
3136BG-UX-7 .. |FNR 2021-61 LA - CMO/RMBS .......ccvvvenrvvriinnn| eeeenns .12/01/2022 . | Paydown ... .. 200,986 ... 209,591 0 .0 L0 ..09/25/2051 .
3136BP-LQ-2 .. | FNR 2022-85 BA — CMO/RMBS ....oeeeeeeeeeneeeeee | e ..12/01/2022 .| Paydown ... 0. 0. 0. ..08/25/2047 .
3137A3-H7-7 .. |FHR 3751 HB — CMO/RMBS ......ovvvivvininiineiinnn | s ..12/01/2022 . | Paydown ... 0 .0 L0 .. 11/15/2025 .
3137A7-KX-7 .. |FHR 3826 BK = CMO/RMBS ......ceeeeeeeeneeeeenennn | e ..12/01/2022 .| Paydown ... 0. 0. 0. ..03/15/2026 .
3137AU-KR-9 .. |FHR 4102 BC - CMO/RMBS .......evvvvvvivnnnnenecnnn | s o 12/01/2022 . [ Paydown .. . 0 . .0 L0 ..08/15/2027 .
3137EA-DB-2 .. | FEDERAL HOME LOAN MORTGAGE CORP .. ..01/13/2022 . | Maturity @ 100.00 . ... 300,000 ....300,098 0. . 300,000 |.... 0. 0. ..01/13/2022 .
3137F7-JJ-5 .. |FHR 5057 GA - CMBS/CMO/RMBS ........cevvvveenees | ennnns ..12/01/2022 . | Paydown ... 185,158 .... 191,769 0 ....(6,024) ... ..185,158 |.... .0 L0 .. 12/25/2050 .
3137F7-MW-2 .. | FHR 5050 CP - CMO/RMBS ..12/01/2022 .| Paydown ... .... 183,755 ....190,761 0. ....(6,212) |... ..183,755 |.... 0. 0. .. 12/25/2050 .
3137F9-GM-7 .. |FHR 5074 KP - CMO/RMBS .. ..12/01/2022 . | Paydown . . 139,913 |.. . 144,864 |.. L0 . (4,499) 0 .0 ..02/25/2051 .
3137FL-3C-6 .. |FHR 4863 HP - CMO/RMBS .. ..12/01/2022 .| Paydown . . 123,451 .. . 124,608 |.. L0 .(1,589) 0 .0 ..03/15/2049 .
3137FL-A3-8 .. |FHR 4875 DA - CMO/RMBS .. ..12/01/2022 . | Paydown . . 239,967 |.. . 243,304 |.. L0 .(2,933) 0 .0 ..07/15/2048 .
3137FL-W5-9 .. |FHR 4881 AK - CMO/RMBS .. ..12/01/2022 .| Paydown ... . . 0. .. (1,433) ... 0. 0. ..02/15/2048 .
3137FM-2E-1 .. | FHR 4891 PB - CMO/RMBS ..12/01/2022 . | Paydown ... .... 154,406 .... 157,385 ..., 169,207 |.. 0 .0 0. ..06/15/2049 .
3137FN-FS-4 .. |FHR 4911 LB - CMO/RMBS ..12/01/2022 .| Paydown ... ... 980,554 .... 999,092 . 1,000,854 |.. 0. 0. L0 ... ..08/25/2049 .
3137FU-HU-1 .. | FHR 4992 NB - CMO/RVBS .. ..11/18/2022 .| Various .... ,000,000 |......... 3,067,969 3,059,136 |.. 0 L0 (777 951) ..07/25/2050 .
3137FY-TN-6 .. |FHR 5096 C - CMO/RMBS ... ..12/01/2022 .| Paydown ... 301,304 |.cceveennnnn 296,890 .. 297,057 |.. 0. 0. ..04/25/2051 .
3137H6-XY-6 .. |FHR 5213 JM - CMO/RMBS ..12/01/2022 . | Paydown ... .. 105,513 0 .0 L0 ..09/25/2051 .
3137H8-HX-2 .. | FHR 5248 HB - CMO/RMBS ..12/01/2022 .| Paydown ... 0 0. 0. 0. ..08/25/2052 .
3137H8-K8-3 .. | FHR 5249 AB - CMO/RMBS ..12/01/2022 . | Paydown ... O 0 .0 L0 .. 11/25/2051 .
3137H9-DC-0 ...|FHR 5270 AB - CMO/RMBS .. ..12/01/2022 .| Paydown . .0 L0 0 .0 ..01/25/2049 .
313978-C5-1 ...|FNR 2011-36 DB - CMO/RMBS . ..12/01/2022 . | Paydown . . 580,641 L0 0 .0 ..05/25/2026 .
31397U-ZB-8 .. |FNR 2011-58 AL - CMO/RMBS . ..12/01/2022 .| Paydown . . 644,367 L0 0 .0 ..07/25/2026 .
31403D-AP-4 ...|FN 745314 - RMBS .... ..12/01/2022 . | Paydown . . . . . 34,280 L0 0 .0 ..06/01/2034 .
3140EV-VF-1 .. |FN BC1513 - RMBS . ..12/01/2022 .| Paydown . .637 035 .. .641 315 |.. . 639,950 L0 0 .0 ..08/01/2046 .
3140F0-JJ-4 .. | FN BC4764 - RIBS .... ..12/01/2022 . | Paydown ... ... 447,368 .... 451,108 . 451,206 |.. 0 .0 L0 ..10/01/2046 .
3140FX-C7-5 .. | FN BF0093 - RMBS ... ..12/01/2022 .| Paydown ... ... 378,133 .... 389,596 .394,890 |.. 0. 0. 0. ..05/01/2056 .
3140HA-XB-1 .. | FN BJ8773 - RMBS . ..12/01/2022 . | Paydown ... .. 179,866 ..180,737 181,212 |.. 0 .0 L0 ..09/01/2049 .
3140J7-XA-8 .. | FN BM3372 - CMBS/RMBS ..12/01/2022 .| Paydown ... .. 66,576 |.. 0. 0. 0. ..01/01/2028 .
3140JP-M9-3 ...| FN BN6683 - RMBS ..12/01/2022 . | Paydown ... ... 204,462 .... 209,749 . 213,256 |.. 0 . .0 L0 L0 ..06/01/2049 .
3140KL-YF-3 .. | FN BQ1609 - RMBS ... ..06/06/2022 .|Various .... ... 934,854 |............ 987,732 ... 991,467 |.. 0. 990,721 |.... POV (132 180) ........ (132,180)|... ..09/01/2050 .
3140KM-SW-1 .. | FN B02332 - RMBS . ..06/06/2022 .|Various . ..1,195,615 (.. . 1,269,221 |.. . 1,277,375 L0 .. 1,273,967 |. 0 (168,836)|. . (168,836) ..09/01/2050 .
3140KP-7J-6 .. | FN BQ4496 - RMBS . 06/09/2022 . [Various . ..3,761,913 (.. . 3,841,559 |.. . 3,836,615 L0 ..3,835,046 |. 0 (512,893)). . (512,893) ..02/01/2051 .
3140KV-XP-0 .. | FN BQ9685 - RIBS . 06/07/2022 . |Various . ..2,647,559 |.. . 2,704,233 |.. . 2,700,832 L0 ..2,700,340 |. 0 (356,004)|. . (356,004) ..01/01/2051 .
3140KV-XR-6 .. | FN BQ9687 - RMBS . ..06/07/2022 .|Various . . 6,036,587 |.. 6,027,255 L0 ..6,026,664 |. 0 (819,264). . (819,264) ..01/01/2051 .
3140L0-D8-7 .. | FN BR1926 - RMBS . ..12/01/2022 . | Paydown . . 182,703 |.. L0 [V O 0 ..01/01/2051 .
3140LW-G7-6 .. | FN BT7421 - RMBS ... ..06/09/2022 . |Various .... 3,951,971 0. 0. (522,093) ..08/01/2051 .
3140MA-T7-9 .. | FN BUB673 - RMBS ... ..12/01/2022 . | Paydown ... s .. 0 .0 L0 ..06/01/2052 .
3140Q7-SL-2 .. |FN CA0522 - RMBS .... ..12/01/2022 .| Paydown ... 191,159 . 191,359 |.. 0. 0. 0. ..10/01/2047 .
31400G-5K-9 .. | FN CA8949 - RMBS ..12/01/2022 . | Paydown ... 347,676 . 347,686 |.. 0 .0 L0 ..02/01/2051 .
31400G-NQ-6 .. | FEDERAL NATIONAL MORTGAGE ASSOCIATION - .....|....... ..12/01/2022 .| Paydown ... 246,214 . 245,762 |.. 0. 0. 0. ..01/01/2051 .
31400G-RN-9 ...|FN CA8592 - RMBS .... ..12/01/2022 . | Paydown ... ... 199,771 0 .0 L0 ..01/01/2051 .
31400G-UM-7 .. | FN CA8687 - RMBS .... ..12/01/2022 . | Paydown ... .... 144,657 0. 0. 0. ..01/01/2051 .
3140QP-EY-9 .. |FN CB3750 - RMBS .... ..12/01/2022 . | Paydown ... .. 26,175 0 .0 0. ..06/01/2052 .
31400P-H2-6 ...|FN CB3848 - RIBS . ..12/01/2022 .| Paydown . ...96,547 |.. L0 0 .0 ..06/01/2052 .
3140QP-PY-7 .. |FN CB4038 - RIBS .... ..12/01/2022 . | Paydown ... 28,009 0. .0 .. 0. ..06/01/2052 .
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3140QP-RK-5 ...|FN CB4089 - RIBS ... ..12/01/2022 . | Paydown ... s s . 0 N R ..07/01/2052 .
3140XA-20-1 .. | FN FM7088 - RVBS . ..12/01/2022 .| Paydown . 378,213 |.. 392,632 |.. . 392,400 L0 .0 ..05/01/2051 .
3140XA-GK-2 .. | FN FMB501 - RVBS . ..12/01/2022 . | Paydown . . 371,536 |.. . 382,334 |.. . 383,583 L0 .0 ..03/01/2051 .
3140XB-2Z-2 .. | FN FM7991 - RMBS . ..12/01/2022 .| Paydown . . 194,621 |.. .203,151 |.. . 202,797 L0 .0 ..07/01/2051 .
3140XB-X7-0 .. |FN FM7901 - RMBS .... ..12/01/2022 . | Paydown ... .... 125,850 ... 131,414 131,153 |.. 0 L0 ..07/01/2051 .
3140XC-B8-0 .. | FN FM8162 - RMBS .... ..12/01/2022 .| Paydown ... .... 192,009 ....201,249 0. 0. ..07/01/2051 .
3140XC-JP-4 ...|FN FMB369 - RMBS ... ..12/01/2022 . | Paydown ... ... 231,652 ... 241,642 0 L0 ..08/01/2051 .
3140XG-U3-1 .. | FN FS1501 - RMBS ... ..12/01/2022 .| Paydown ... .. 112,263 .. 113,456 0. . . 0. ..08/01/2051 .
3140XH-WC-7 .. | FN FS2442 - RMBS .... ..12/01/2022 . | Paydown ... L0 e (12)). L0 ..07/01/2052 .
31418C-CP-7 .. |FN MA2777 - RMBS .... ..12/01/2022 .| Paydown ... ... 223,218 ....219,521 0. ... 4,187 |... 0. ..10/01/2046 .
31418C-T9-5 .. | FN MA3275 - RIBS .... ..12/01/2022 . | Paydown ... ... 412,734 .... 405,640 0 ... 7,699 [... L0 ..02/01/2048 .
31418D-2N-1 .. | FN MA4380 - RMBS ... ..12/01/2022 .| Paydown ... ... 350,623 .... 368,099 0. (16,354)|... 0. ..07/01/2051 .
31418D-C6-7 .. | FN MA3692 - RMBS . ..12/01/2022 . | Paydown . . 109,320 |.. 111,780 .. L0 .0 ..07/01/2049 .
31418D-YC-0 .. | FN MA4306 - RMBS . ..12/01/2022 .| Paydown . . 205,518 |.. 211,780 |.. L0 .0 ..04/01/2051 .
31418D-28-8 .. | FN MA4366 - RMBS . ..12/01/2022 . | Paydown . . 205,153 |.. 213,199 |.. L0 N L0 ..06/01/2041 .
438701-M9-2 .. | HONOLULU HAWAI I CITY & CNTY WASTEWTR SYS ... |.eeee. |- 11/18/2022 . Various .... .. 2,000,000 |......... 2,000,000 0. 2 000 000 |.... . (94,040).... ..07/01/2026 .
451174-AD-8 .. | IDAHO ENERGY RES AUTH TRANSMISSION FACS .....[|....... ..11/18/2022 .| Various .......cccoovvvvennn Joevvnnnneeiininnnns fonne.. 3,210,270 |.............3,500,000 |......... 3,500,000 0 ..3,500,000 |.... (289,730) ..09/01/2028 .
54627D-EF-4 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |.......[.. 12/01/2022 . [Call 0. ..03/01/2041 .
57419R-GH-2 ...| MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..12/01/2022 .| Cal | 0 ..07/01/2043 .
60416Q-GX-6 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... ..12/01/2022 .| Cal | 0. ..10/01/2047 .
60416Q-HX-5 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... ..12/01/2022 .| Cal | 0 ..06/01/2050 .
60416Q-HY-3 .. |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... ..12/01/2022 .| Cal | ... 350,083 0. ..09/01/2050 .
60416Q-HZ-0 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... .12/01/2022 .| Cal | ...90,3% 0 ..12/01/2050 .
60416Q-JA-3 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2022 .| Cal | ...42,769 |.. . L0 ..02/01/2051 .
60416Q-JC-9 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2022 .| Cal | . 102,39 |.. 102 396 |.. L0 ..09/01/2051 .
60416Q-JE-5 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2022 .| Paydown ....eeeeeemeniiees feeennieeeeeeiiees e 3,827 | 3,327 .. 3,827 e L0 ..10/01/2052 .
60637B-B6-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... ..12/01/2022 .| Call @ 100.00 . 122,969 |.. 122,969 |.. . 122,969 L0 ..11/01/2050 .
61212R-X7-6 .. | MONTANA ST BRD HSG - RMBS ..12/01/2022 .|Call @ 100.00 . 135,000 |.. . 142,898 |.. . 136,767 L0 ..12/01/2038 .
641279-NX-8 .. |NEVADA HSG DIV SINGLE FAMILY MTG REV . . ..12/01/2022 . | Paydown ... 148,420 ... 148,420 . 148,420 |.. 0 ..11/01/2044 .
64469D-VA-6 .. |NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM ... |....... [.. 01/08/2022 . [Maturity @ 100.00 .. 135,000 .. 135,000 . 135,000 |.. 0. ..01/01/2022 .
64469D-VL-2 .. |NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM ... |....... ..07/01/2022 . |Maturity @ 100.00 80,000 ..80,000 .. 0 ..07/01/2022 .
677377-2P-7 .. | OHIO HSG FIN AGY SINGLE FAMILY MTG REV ......|....... ..12/01/2022 .|Call @ 100.00 .. 100,000 ..100,000 |.. 0. ..11/01/2041 .
679087-FB-7 .. | OKLAHOMA ST CAP IMPT AUTH ST HWY CAP IMP ... |....... ..07/01/2022 . |Maturity @ 100.00 .. 0 ..07/01/2022 .
684907-WIN-4 .. | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R ....]|....... ..12/01/2022 .| Various 0. ..09/01/2050 .
71884A-WT-2 .. |PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX ... ..07/01/2022 .| Call @ 100.00 . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 L0 ..07/01/2029 .
880461-MJ-4 .. | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. ..01/03/2022 .| Call @ 100.00 .. .. 40,000 |.. ..40,000 |.. 40,000 L0 ..01/01/2027 .
88275F-SH-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. ..12/01/2022 .| Call @ 100.00 .. .. 81,306 |.. .. 81,306 |.. 81,306 L0 N ..03/01/2036 .
928075-GK-0 .. | VIRGINIA PORT AUTH COMWLTH PORT FD REV .. ..07/01/2022 .| Maturity @ 100.00 .500,000 |.. .500,000 |.. .500,000 L0 . . 500 000 |- 0. 0. , ..07/01/2022 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 51,266,720 54,676,581 55,693,653 54,863,620 0 (295,928) 55,293, 159 (4,026,440) (4,026,440), 959,899 XXX
WELLS FARGO SECURITIES
00164V-AF-0 .. | AMC NETWORKS INC .....ovvvvviiiniiiiiiiiiinieees [ aeeeens 1171472022 L |LLC e | e 193,050 |.oevvvvennnns 270,000 [oeeunennnne 199,581 |............ 268,313 |...ouunnnnnn 1,892 [ (19)].eeeeen 70,605 |.......... (68,731) |.eeeeeeeeeenns [V PO 199,581 |.oovvveniiinne (VN FR, (6,531)..cuvnnnnne (6,531)].ccccennnnn 14,376 |..02/15/2029 .
JEFFERIES PARTNERS
00191U-AA-0 .. | ASGN INC ..11/10/2022 .| OPPORTUNITY .. 158,987 |... 180,000 |............ 154,858 ... 181,057 |.. ...(26,199)|... 154,858 |.... L4129 4,129 |... ..06/156/2028 .
00440E-AS-6 .. | CHUBB INA HOLDINGS INC ..11/18/2022 .|Various .... .. 3,853,147 |.......... 4,000,000 |......... 3,887,280 ..3,942,342 | ...15,169 |... ..3,957,511 |.... .. (104,364)|........ (104,364)|... ..03/15/2025 .
JANE STREET
013092-AC-5 .. | ALBERTSONS COMPANIES INC .....eevvvveneeeeeennnn | o 12/08/2022 . [SERVICES LLC ..eevvveeees Jeneeeeeeemiieeeeee foreeeeennnn 384,129 |..oeeeneeeen 410,000 [....ceeeeee 409,013 |............ 409,312 |oeeeiiieeeeennns [ IR L LV AN PO (U1 IR L R VA PO [V PO 409,429 |...iiieiinnnnnn [V (25,300)/......... (25,300) ..01/15/2027 .
JEFFERIES PARTNERS
013092-AE-1 .. | ALBERTSONS COMPANIES INC .....eevvveeneeeeeennnn | s o 11/18/2022 . [ OPPORTUNITY ..... .... 140,000 |..... .... 140,280 .. 140,217 |.... . (16,412) (16,412)[... ..02/15/2030 .
015271-AR-0 .. | ALEXANDRIA REAL ESTATE EQUITIES INC ..11/18/2022 .| Various . ..2,200,000 |.. . 2,200,678 |.. ..2,200,606 |. (312,685). . (312,685) ..08/15/2031 .
03065W-AB-1 .. | AMCAR 2022-2 A2A = ABS ......ceeeeervennaneaennens]onnnes oo 12/18/2022 . [ Paydown ... . 148,248 ............ 148,237 148,248 |.... .. 12/18/2025 .
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031652-BK-5 .. | AMKOR TECHNOLOGY INC .. ..11/18/2022 .| Various .... 556,564 |... .... 555,000 [............ 551,588 .... 552,383 |.. 0 552,716 |.... .0 ....3,848 ..09/16/2027 .
032095-AJ-0 .. | AMPHENOL CORP ........ ..11/18/2022 .| Various . 2,135,431 ..2,500,000 |.. . 2,497,550 |.. 2,498,009 L0 ..2,498,204 |. 0 (362,773). ..02/15/2030 .
03674X-AN-6 .. | ANTERO RESOURCES CORP . ..08/09/2022 . |Various . .31,610 29,000 L0 0 ..2,610 |. ..07/15/2026 .
03674X-AQ-9 .. | ANTERO RESOURCES CORP . ..08/09/2022 . |Various . .32,100 30,000 L0 . 0 ..2,100 |. ..02/01/2029 .
038779-AB-0 .. | ARBYS 2020-1 A2 - RMBS .. ..10/30/2022 . | Paydown .. ...10,000 |... .. 10,086 |.. 0. ..(86) ... .0 L0 ..07/30/2050 .
JANE STREET EXECUTION
03969Y-AA-6 .. | ARDAGH METAL PACKAGING FINANCE PLC ........... (PR, ..12/08/2022 .| SERVICES LLC ..evvvvvvvvnn |oevevnnniieiiinins fovniieeeens 298,305 |..vvunnnnnnns 350,000 |.....uunn.n. 298,746 |............ 344,443 .o 0 fooerernen 1421 i, 46,067 |......ee.. (44,645) [V (1,493)[.evvnnnnnn (1,493)).cceeens 12,228 |..09/01/2028 .
JANE STREET EXECUTION
043436-AU-8 .. | ASBURY AUTOMOTIVE GROUP INC ....covvvnnviiinnnn | ennnns .12/08/2022 .| SERVICES LLC ............. 514,192 |oveeiiiiiiinnns [U N O €723 | FU | I N (574) 513,618 [V (53,496)|..........(53,49)|............. 29,389 |..03/01/2028 .
058498-AH-6 .. |BALL CORP .......oeeeeeeeeeeeeeenne e eeennieeeees | ..11/22/2022 .| SUMRIDGE PARTNERS LLC . .. 523,800 |.. 0. ..17.877 ..08/15/2030 .
06036F-BB-6 .. | BANK 2018-BNK15 A3 — CMBS .......cevvvnvrvvivnnnn]eeenns ..11/18/2022 .| Various .... 5,000,000 L0 (339,812) ..11/18/2061 .
06427D-AR-4 .. | BACM 2017-BNK3 A3 = CMBS .....ccevvemeeeecmnn | e ..04/01/2022 .| Paydown .....oeeeeemenneees foeennneeeeeeenees e 5,219 | 5,219 0. L0 ... ..02/17/2050 .
06540A-AC-5 .. | BANK 2019-BNK20 A2 = OMBS .......ccvvvenrvvrvnnnn | eeeenns ..12/01/2022 . | Paydown ... . . ... 184,115 .... 189,174 .0 R (8 TS ..09/15/2062 .
06650A-AD-9 .. | BANK 2017-BNK8 A3 = CMBS .....cevvvneeeeinnnaes | ..10/01/2022 .| Paydown ... . 247 000 |... .. 247,000 ... 273,164 0. L0 ... ..11/18/2050 .
088838-AA-1 .. | BONLING GREEN KETUCKY CTL PASS-THROUGH T ... |....... ..12/156/2022 . | Paydown .. ...69,087 [... .0 0 ..06/15/2036 .
TORONTO DOMINION SECS
09247X-AJ-0 .. | BLACKROCK INC ..oevvvniiiiiiniiiiiiiiiiieecciins [ eeeeees ..04/06/2022 . JUSA INC ..eevvvvvinninneesferriiniiinieeciiiins fevninns 2,006,800 2,000,000 |......... 2,114,840 |..........2,005,535 |...euunvrvnnnnnnn O foreiiiinnn (3,556) |ocenniiiiiennn O [ (3,556) 2,001,979 [V 4,821 [oooeeennn 4,821 | 23,813 |..06/01/2022 .
JEFFERIES PARTNERS
09951L-AB-9 .. |BOOZ ALLEN HAMILTON INC . ..11/18/2022 .| OPPORTUNITY .. ...89,839 [... L0 . (10,132) ..07/01/2029 .
10112R-BC-7 .. | BOSTON PROPERTIES LP .. ..11/18/2022 .| Various . .. 2,499,229 |. 0 (469, 185). ..03/15/2030 .
12530M-AA-3 .. | SORT 2020-1 A1 - ABS .. ..12/156/2022 . | Paydown . ...12,202 |. 0 .0 ..07/15/2060 .
12530M-AB-1 .. | SORT 2020-1 A2 = ABS ....eeeeeeeeeeeeeennieeeees [eeveenn [n 12/15/2022 . | Paydown ... e 1,639 ... 0. 0 ] ..07/15/2060 .
125581-GY-8 .. | FIRST-CITIZENS BANK & TRUST CO ... ..02/24/2022 .| Call @ 100.00 .. .... 500,000 ....500,000 .0 L0 ..02/16/2024 .
12592P-BE-2 ...| COMM 2014-UBS6 A4 - CMBS ..11/01/2022 .| Paydown .. 344,185 ... 347,607 0. 0 .. 12/12/2047 .
DEUTSCHE BANK
126307-BB-2 .. | CSC HOLDINGS LLC ..eevveeeeeeeeneeeeeeeeeeeeee [ eeveee ..11/14/2022 .| SECURITIES, INC. .eeeves |oeremmnieeeeemnies Joveeeeees 454,500 |............. 600,000 [........c.... 448,320 [V 5,567 [.oeeeeeeen 5,567 |oeeeennnnnnns 23,719 |..12/01/2030 .
DEUTSCHE BANK
126307-BH-9 .. | CSC HOLDINGS LLC ..eevveeeeeeeeeeeeeeeenieeeee [ eeeeenn [on 11/14/2022 . [SECURITIES, INC. .ooeeees |oumeeeeeemmieeeeee foreeeeennnns 151,500 |.eevevnnnnnns 200,000 [...ueeenee 150,236 |............ 197,500 |............ 2,500 [...............202 |...........49,764 |...........(47,062) |...ccvverreeecn O [ennrrenn 150,438 [ O e 1,062 ..11/15/2031 .
DEUTSCHE BANK
126307-BK-2 .. | CSC HOLDINGS LLC ..evvveeeeeeeeneeeeeeeeeeeeeee [ eeeeee ..11/14/2022 .| SECURITIES, INC. 131,000 |... 200,000 [...ueeenee 132,108 ... 192,750 |.. ...(60,438) [... . (1,312)f.... ..11/15/2031 .
126408-HE-6 .. | CSX CORP ....evvvniiiiiiiiniiiiiinineeeceeiieeees [ eeeees ..06/28/2022 .| BARCLAYS CAPITAL INC .. ..1,399,770 |.......... 1,500,000 1,409,850 .. 1,449,990 |.. . (54,978)[.... ..11/01/2026 .
MORGAN STANLEY &
12685J-AC-9 .. | CABLE ONE INC .. ..11/14/2022 . | COMPANY ... 400,000 ... 309,893 .392,000 .. ..2,107 |.... ..11/15/2030 .
131347-CK-0 .. | CALPINE CORP ... ..01/01/2022 .| Call @ 100.00 .. L0 ... ..06/01/2026 .
JANE STREET EXECUTION
131347-CR-5 ...| CALPINE CORP ..12/08/2022 .| SERVICES LLC 325,000 |.eevennnnnen 316,875 ... 313,747 |.. 318,069 |.... ..(47,344)[.... ..03/01/2031 .
136069-TY-7 .. | CANADIAN IMPERIAL BANK OF COMMERCE . ..02/08/2022 .| KEY CAPITAL MARKETS . 2,000,000 |.. . 1,998,140 |.. 1,999,823 ..1,999,866 |. .13,874 |. ..06/16/2022 .
14879E-AH-1 .. | CATALENT PHARMA SOLUTIONS INC ..12/01/2022 . | GOLDMAN 480,000 [............ 471,150 .. 470,023 |.. 472,868 |.... . (75,068)].... ..02/15/2029 .
JEFFERIES PARTNERS
14879E-AK-4 .. | CATALENT PHARMA SOLUTIONS INC ...oevvnnvveennne [ e ..11/18/2022 .| OPPORTUNITY oeeeeieieies Joeeemmnieeeceenes e 40,503 |.....cceennn 50,000 |............. 50,000 |[.............. 49,544 |t 456 e O e 0 e 456 [.ooeeeeeiieei i 0 s 50,000 |eveunereeeennn 0 fooeeeennnns (9,498) ..04/01/2030 .
BANC OF AMERICA/FIXED
15135B-AR-2 .. | CENTENE CORP ...eeveeeeeeeeeieeeeemnneeeeeennes [ eeeeenn [n 11/02/2022 . [ INCOVE ...oovveeeeeenn [ eeeeeieeeeeee foveeeennenn 87,604 |t 95,000 [ 94,202 o 94,387 [ O e 77 [ O el 77 e 0 e 94,465 |.....oeevvveeenn0 |oeenninnnns (6,860) .. 12/15/2027 .
15135B-AV-3 .. | CENTENE CORP .....eovivriirinniiiiiiniineeeevnnis [ eeeees ..11/29/2022 . | GOLDMAN .0 . . 180,000 |.... . (26,519) ..02/156/2030 .
15135B-Al-1 .. | CENTENE CORP ....eeeeeeeeeeieeeeeee e eeenns [ eeeeene ..10/27/2022 .| Citigroup (SSB) ... 0| ...97,000 |.... . (19,460) ..10/15/2030 .
MORGAN STANLEY &
153527-AN-6 .. | CENTRAL GARDEN & PET CO ....ovvvvvvveneeeeennnns [ eeveee .. 11/16/2022 .| COMPANY ...eeeeeineee e oo e e 93,390 [..eneeeenn 110,000 |............ 110,000 |............ 110,000 |-evveneeeennnnns [N TR | I IO | [ T 0 110,000 |...ccvvvveneeenn O Joveennnns (16,610) ..10/15/2030 .
WELLS FARGO SECURITIES
159864-AE-7 .. | CHARLES RIVER LABORATORIES INTERNATIONAL ....[....... .. 11/02/2022 . LLC .eeeeeeieiieeeeeeenee foeeeen e e 153,638 |.ceevvnnnnnns 170,000 |............ 148,048 |............ 167,577 [oeeeeeiiiies 0 fooiiiieeeennnn252 o 19,781 [ (19,529) 148,048 |oeeeeeieeeeenann0 oot 5,590 [coeeeeenn 5,590 [oeeiinniinnnns 7,285 |..05/01/2028 .
JANE STREET EXECUTION
159864-AG-2 .. | CHARLES RIVER LABORATORIES INTERNATIONAL ....[....... ..11/09/2022 .| SERVICES LLC .eeveeeeenes Joeeeemneeeeeennes v 33,824 | 40,000 |-evvuneeenn 33,272 [ 40,000 [-eeeeeennnnnnns [ RS | I IO 6,728 |ouueeeeen (6,728) |oveeeeeeeeennn O ot 33,272 |ooeeeieeeeeeenn 0 o 552 |oeeeeeeennnn852 s 1,746 ..03/15/2029 .
MORGAN STANLEY &
159864-AJ-6 .. | CHARLES RIVER LABORATORIES INTERNATIONAL ....[....... .. 11/10/2022 .| COMPANY .....iieeeevneneeefioremnnmnneeeennnns Joenninnaaees 42,283 .. 50,000)............. 40,320 |............. 50,000 f-oeieernnnnnanns (O RO [ PO 9,680 |.....ooeeee (9,680) |-venneeeeeenen 0 foreiiinnnnns 40,320 |.oeeenieeeeen O feiiiiiini 1,963 [..ooeeeenn 1,963 | 2,333 ]..03/15/2031 .
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BANC OF AMERICA/FIXED
163851-AE-8 .. | CHEMOURS €O ...eevvveeeeeeeie e eeeene e eeenes [ eeveene 1171472022 L) INCOME ... e e 50,463 |......ccennnnn 55,000 |+eevennnnnnnn 42,067 |...ccevnnnnnn 43,010 [oeeeeieeeennnnns [N IR 518 [ (U1 IR 518 |oveeeeieeennnn [ P 43,528 |.coeiieiinnnnns [V 6,935 [ 6,935 [ceueeennnn 1,486 |..05/15/2027 .
JANE STREET EXECUTION
163851-AH-1 .. | CHEMOURS €O ...eevveeeeeeeeee e eeeene e eeeees [ eeeeene ..12/08/2022 .| SERVICES LLC ..evveeeeeeee foeeemnneeeeeenies Jereeeeeens 228,760 |......cce.... 280,000 [...ueeeeeee 280,000 |..eeevnnnnns 277,830 [oeeeeeeeeeen 2,170 e 0 [ 0 e 2,170 | 0 e 280,000 |eeveuneeeannns [V (51,240)......... (51,240)f......cce. 13,921 [..11/15/2029 .
JANE STREET EXECUTION
164110-AG-6 .. | CHENIERE ENERGY PARTNERS LP .... ..12/08/2022 .| SERVICES LLC . . ...129,962 |... .. 140,000 .. 141,750 141,541 |.. .. 141,380 |.... L (11,418)f......... (11,418))... ..10/01/2029 .
JANE STREET EXECUTION
16411Q-AK-7 .. | CHENIERE ENERGY PARTNERS LP .... ..12/08/2022 .| SERVICES LLC 177,220 |... ... 200,000 ....200,000 ....200,000 |.. ... 200,000 |.... . (22,780)......... (22,780)|... ..03/01/2031 .
171340-AH-5 .. | CHURCH & DWIGHT CO INC ..10/01/2022 . |Maturity @ 100.00 2,500,000 ..2,500,000 |.. ..2,349,350 |.. 2,485,156 ..2,500,000 |. ..10/01/2022 .
172967-LM-1 .. | CITIGROUP INC .............. ..07/25/2022 .|Call @ 100.00 .. 1,500,000 . 1,500,000 |.. . 1,500,000 .. . 1,500,000 ..1,500,000 |. ..07/24/2023 .
17322Y-AC-4 .. | CGOMT 2014-GC25 A3 = OMBS ......eeeevvvenevennns [ eeeeees ..03/01/2022 . | Paydown s s ... 119,508 |.. 0 . .0 ..10/11/2047 .
177376-AF-7 .. | CITRIX SYSTEMS INC ...ooieeeeneeeeeeenieeeeeenn [ oo ..09/30/2022 .| Call @ 100.00 ..eeveuneeee]eermmmnnneeeeennins Jenens 1,400,000 |.......... 1,400,000 |......... 1,390,900 |.......... 1,392,369 |eeveeeeeennnnns [ IR 611 [t [ PR (11 PO [V PO 1,392,980 ..03/01/2030 .
JANE STREET EXECUTION
185899-AK-7 .. | CLEVELAND-CLIFFS INC ...eeeeveeeeeeeeennieeeeee [eveeenn [n 11/29/2022 .| SERVICES LLC ..eveeeevnns foeeemnieeeeeeeniies frneeeeens 118,764 | 135,000 |-evvennnnnns 132,638 |............ 134,543 |.oooneiee (1) (467)..eeeennnnnn 1,919 [ (2,386) |-eevvvnnneaeens [V PO 132,157 |oveeeiieeeeeee 0 s ..03/01/2029 .
226373-AQ-1 .. | CRESTWOOD MIDSTREAM PARTNERS LP .......cccvvuus | nnnnns ..01/18/2022 .| Cantor Fitzgerald .......|occeeeeeiiiiiiinnnns Jonnnnnens 203,250 |..evunnnnnens 200,000 f.eunnnnnene 109,942 |............ 109,942 [oveiiiiiiinnnns (U O [V [ [V [V PO 109,942 |oovvviiiinnne [V 93,308 ..06/01/2027 .
PERSHING DIV OF DLJ SEC
22788C-AA-3 .. | CROWDSTRIKE HOLDINGS INC .....cevevvvenniveiinnnn | eeeenns 1171472022 | LNDING oeeniceiiieeeees | o 298,533 |..uuunnnnnnns 350,000 |......unn... 294,000 |............ 343,59 [....ccovvennnnnns [N RN 607 |........... 50,201 |t (49,5%) [..ovviiiiinnnnn [V PO 294,000 |......cevnnnnnns [V 4,533 ..02/15/2029 .
283293-AR-0 ... |DPL INC eeeeeeeeeeeeee e ee e e eeen e eeeen [ s ..11/18/2022 .| RBC CAPITAL MARKETS .... | eeeeeeieeeeemmniins forneieeeens 283,500 |.....ccennnn 300,000 [...ueeenee 276,09 |............ 300,283 |oeevueeeeennnnns [ IR [(5°)] 24,129 |........... (24,188) |ovveeeeeeennnnn [V PO 276,095 |....covvnnnnnnns [V 7,405 ..07/01/2025 .
JP Morgan Securities
233331-BC-0 ...|DTE ENERGY C0 evevnneeernnnneeeerrnnneeeeennnnns | oeeees ..06/08/2022 .|LLC ..eoeeeeeiiieeeeennees foeeeen e e 935,550 |- 1,000,000 |............ 996,380 |............ 997,201 |oveeieeeeinnnnns [ IR 146 oo 0 [V (61,797) ..06/15/2029 .
BANC OF AMERICA/FIXED
23918K-AT-5 .. | DAVITA INC ..11/14/2022 .| INCOME 310,000 ... 311,938 ... 301,475 |.. 0. . (88,519)[.... ..02/15/2031 .
25245B-AB-3 ...|DIAGEQ INVESTMENT CORP .. ..05/11/2022 . |Maturity @ 100.00 .. 2,000,000 ......... 1,992,760 ..1,999,709 |.. .0 ..06/11/2022 .
25277L-AE-6 .. | DIAMOND SPORTS GROUP LLC ... ..01/21/2022 .| BARCLAYS CAPITAL INC .. .... 177,000 .. 124,187 .. 92,040 (.. . 0. ..12/01/2026 .
25277L-AF-3 .. | DIAMOND SPORTS GROUP LLC .....evvvvvvvvenniiiins [ oneens ..11/14/2022 .| RBC CAPITAL MARKETS ... .. 320,000 .160,000 |.. . 62 880 |.... .0 ..08/15/2026 .
JEFFERIES PARTNERS
25470X-BD-6 .. | DISH DBS CORP .. ..11/18/2022 .| OPPORTUNITY .200,000 |.. .120,835 |.. . 182,000 ..122,692 |. 0 ..06/01/2029 .
25755T-AL-4 .. | DPABS 2019-1 A2 - RMBS ..10/25/2022 .| Paydown . 4,750 |.. 4,911 |.. ..4,8% .4,750 | 0 .. 10/25/2049 .
25755T-AN-0 .. | DPABS 2021-1 Al - RMBS .. ..10/25/2022 . | Paydown . .9,000 |.. .9,030 |.. ..9,030 .9,000 |. 0 ..04/25/2051 .
25755T-AP-5 ...| DPABS 2021-1 All - RUBS . ..10/25/2022 .| Paydown . .9,000 |.. 19,040 |.. .9,000 | 0 ..04/25/2051 .
267475-AD-3 .. | DYCOM INDUSTRIES INC ..12/08/2022 . |Various .... .... 275,000 .... 275,000 ..275,000 |.... .0 ..04/15/2029 .
28414H-AE-3 .. | ELANCO ANIMAL HEALTH INC .. ..04/01/2022 .| Call @ 100.00 .. ... 200,000 ....200,000 . 200,000 |.... 0. ..08/28/2023 .
28415L-AA-1 .. | ELASTIC NV ..11/22/2022 .| Various ... 300,000 ... 237,000 ...(59,814) ... ..237,000 |.... .0 ..07/15/2029 .
29275Y-AC-6 .. |ENERSYS ...ereeeieeeeeeeeeeeeene e eeene e eeeen [ s ..11/15/2022 .| Various .........cceeeeeees 400,000 [.....ceenee 353,000 (44,581) 353,000 |[....ccvvnnnnnnns 0 .. 12/15/2027 .
MORGAN STANLEY &
29362U-AC-8 ...|ENTEGRIS INC «eeeeeeeeeeeeeeeeeeeneeeeeeeniees s .. 11/16/2022 .| COMPANY ...eeeeeeeeee e o eeeee e e 62,211 [eeeieinnns 70,000 f.....cceernnn 70,000 |oeeeennnneeen 70,000 [oeeeneeeeennnnn O foeeeiiiiiiicd O et O [ 0 e 0 e 000270,000 [ O e (7,789)] e (7,789) ..04/15/2028 .
30034W-AB-2 .. | EVERGY INC ..06/08/2022 .| KEY CAPITAL MARKETS ... ... 1,343,550 |.......... 1,500,000 (154,530)]........ (154,530)]... ..09/15/2029 .
30212P-AR-6 .. | EXPEDIA GROUP INC ..eevvveneeeeeeeieeeeceeieees [ s ..11/18/2022 .| Various ..2,082,975|............ 2,500,000 . (65,118)[......... (65,118))... ..02/15/2030 .
JEFFERIES PARTNERS
30251G-BA-4 .. | FMG RESOURCES (AUGUST 2006) PTY LTD .......... [P, ..11/18/2022 .| OPPORTUNITY oeeveeiieees Joeeemmmieeeeemniees fveeeeeees 165,080 |-..eeeneeeees 180,000 (14,630)|......... (14,630) ..09/15/2027 .
JANE STREET EXECUTION
30251G-BC-0 .. | FMG RESOURCES (AUGUST 2006) PTY LTD .......... [P, ..12/08/2022 .| SERVICES LLC .eeveeeeeens Joeeemnnieeeeeennis v 85,130 [.eeeernnnnnns 100,000 |............ 100,000 |............ 100,000 |.eeevvemereeenn O foeeeeeiiiiee e O o O [ [V O [V PO 100,000 |....cevvvnnnnnns [V (14,870)|......... (14,870) ..04/01/2031 .
MORGAN STANLEY &
303250-AF-1 .. |FAIR ISAAC CORP .. ..11/10/2022 .| COMPANY . . .. 38,344 |.. .(6,656) .0 ... 38,344 |. ..1,944 |, .. 1,944 ..06/15/2028 .
34964C-AE-6 .. | FORTUNE BRANDS HOME & SECURITY INC ....oevvves | nnnnns ..11/18/2022 .| Various .......ccoovvvvennn Joevvnnnneniinnnnnes foeene.... 2,990,086 |...........3,500,000 |......... 3,477,790 |..........3,482,252 |..covvnvvvninnnnn O fooeieictd 1798 | 0 e 1,798 |... 0 ..3,484,050 |.... (493,963)]........ (493,963)|... ..09/15/2029 .
BANC OF AMERICA/FIXED
36168Q-AP-9 .. | GFL ENVIRONMENTAL INC ... ..11/14/2022 .| INCOME ..80,000 .. .. 750 |. .. 750 .0 ...80,000 |. 0 . (11,603)[. (11,603)). ..08/15/2029 .
36192H-AA-2 .. | GSMS 2012-ALOHA A - CMBS ..04/12/2022 .| Paydown . . 1,014,964 |.. L0 .31 ..0........1,000,000 |. 0 .0 ..04/12/2034 .
36250P-AC-9 ...| GSMS 2015-GC32 A3 = CMBS ....evvveniiviiinnnieens [ eees ..07/01/2022 .| Paydown ... 0 ....(599) ... .0 .0 0 ..07/10/2048 .
36264P-AF-6 .. | GSMBS 21PJ4 A6 — CMO/RMBS .....eeeeeeeeeeeeeeee | s ..12/01/2022 .| Paydown ... e 0 e 3,265 [ 0 e 3,265 |... .0 0. ..09/25/2051 .
362925-AP-4 ...| GSMBS 22PJ5 A9 - CMO/RMBS ........eevvvvvvevunnns | eeeenns .12/01/2022 . | Paydown .. .. 156,240 .. 152,156 0 e 4,084 [ 0 4,084 |... .0 .0 .. 10/25/2052 .
JEFFERIES PARTNERS
364760-AP-3 .. [GAP INC ..eevviiiiiininiiiiiiiiiniiiiiiiinnininnes | eeeeeas ..11/18/2022 . OPPORTUNITY ..ivvvvvnnnnns foovvvnnnniniiiiiins Jovninnes 127,242 |............. 170,000 |............ 110,500 J..vevennnnns 168,147 |............ 3,578 |ouuuniiiinnnn 487 |........... 61,078 |........... (57,014) [/ 16,108 |........... 16,108 |..ovvennnnnens 7,104 |..10/01/2029 .
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BANC OF AMERICA/FIXED
366651-AG-2 .. | GARTNER INC .evvveeeeeeimnnieeeeeeenieeeeeeenie [ ..11/14/2022 .| INCONE ... .... 115,000 0. ..(56) ... ..115,485 |.... 0. . (15,427)[......... (15,427))... ..06/15/2029 .
36804P-AF-3 .. | GATX CORP - ABS ..07/02/2022 .| Paydown . .. 10,472 .. L0 .0 10,472 0 L0 .0 ..01/02/2025 .
36830R-AW-0 .. | GCAT 22INV3 2A5 - CMO/RMBS ..12/25/2022 . | Paydown . .. 62,460 |.. L0 ..449 ..62,460 |. 0 L0 .0 ..08/26/2052 .
37185L-AJ-1 .. | GENESIS ENERGY LP ..11/09/2022 .| GOLDMAN ... .. 250,000 0. 0| 180 700 |.... .0 .58,675 |...........58,675 |... ..10/01/2025 .
MORGAN STANLEV &
37185L-AM-4 .. | GENESIS ENERGY LP ... ..11/16/2022 .| COMPANY ... L0 ...55,000 |.... .(1,462)[...........(1,462)|... ..01/15/2027 .
BANC OF AME
382550-BH-3 ...| GOODYEAR TIRE & RUBBER CO ....eevvvvvvvvvnnnenes | eeeenes ..11/14/2022 | INCOME ......ccovvnnnnennnns foernvnnneeeciinnnns Joveneennnnnn 15,665 [ocenninnnns 15,000 [.....oeeeeee. 15,000 |..oeeeennn 15,000 [oeeeenniiinnnnnn [ R | I R | I AR, [V R 1 15,000 foevivviinnnnnn 0 Jovviniins 665 [...ccvvnnnnnnns 665 [..ooeeveinnnnn 1,370 [..05/31/2025 .
JANE STREET EXECUTION
382550-BJ-9 ...| GOODYEAR TIRE & RUBBER CO .....evvnvvvvvnnnnnens | nnnnnn o 12/08/2022 . [SERVICES LLC ..oevvvennee fereeieeiiiieeeees forreennnn.. 248,492 |.oeeeeeeees 285,000 |............285,000 |............ 285,000 [.......c0vvuvrnne [ R | I R | I AR, [V R | 1 285,000 |eeeeveviiennnn O s (36,509)[......... (36,509)......ccvnnnn 16,708 |..04/30/2031 .
BANC OF AMERICA/FIXED
38869A-AC-1 .. | GRAPHIC PACKAGING INTERNATIONAL LLC .....ooei|ennnnns ..11/02/2022 .| INCOME ......oovvvnnneeenns foevvnnneeeeiinines feeeeeennnnn 283,800 |oocnnnnnnnns 330,000 |............ 271,464 |..oeeiennn 326,739 [oeniiiininnnnnnns (U R ) (1 1 E 55,585 |........... (85,275) [.ovvvvvvnneennn 0 foviins 271,464 |.....ooeveeeennn 0 [ 12,336 |........... 12,336 [oooeeinennnns 13,571 (..03/01/2029 .
BANC OF AMERICA/FIXED
38869A-AD-9 .. | GRAPHIC PACKAGING INTERNATIONAL LLC .....evvv]vnnnnnn |oe 1171472022 . [ INCOVE ...covvveneniiiinin feeneeeeciinneeeee [ 8,400 |ocennennnnns 10,000 |........000....8,253 |oeevnntennnn 10,000 [ounniiinnnnnnnns (U O | I R 1,747 oo (1,747) | 0 o LI R | [ RN LT 47 [ 372 1..02/01/2030 .
BARCLAYS CAPITAL INC
398905-AN-9 ...| GROUP 1 AUTOMOTIVE INC ...ovvvniviiiininniieiinnn | eeees ..11/09/2022 .| FIXED INC ..ovvvvvinnninns foevvnnnneeecvinines feeeenennnnnn 364,500 | 450,000 |............ 362,345 |............ 448,313 |............ 3,483 |.ooevvnnnn. (181) e 89,270 |..cvvunnnn. [REISTRe(C1<) N PO | R 362,345 ..08/15/2028 .
FLOW TRADERS U.S.
410345-AJ-1 .. |HANESBRANDS INC ....cevvivvenniiiiinnineecinnnnns | s o 1171072022 . [ INSTITUTIONAL TRA ..oovvufovnnnnnnrinniinnnees fooveennnnn 135,086 |oeeeennnneees 140,000 |............ 133,490 |............ 139,893 [.....ccovrrrnnnns [N O N R 6,435 |...oovnnnnns (6,403) ..05/15/2024 .
421946-AL-8 .. |HRTI LLC weeeeeeieeeeie e eeeee e eeeenn | s ..07/22/2022 . |Various .... ..03/15/2030 .
421946-AM-6 .. |HRTI LLC .oevvniiiiiiiiiiiiiiieeeccenineeecennn [ s .07/22/2022 .|Various .... ..03/16/2031 .
428040-DA-4 .. | HERTZ CORP ..12/01/2022 .| GOLDMAN ... . ..12/01/2026 .
431571-AE-8 .. HILLENBRAND INC .. . .. 11/15/2022 . [Various ... revereeenss. 400,000 ..309,000 |.... 15,000 |...........15,000 |... ..03/01/2031 .
436440-AP-6 .. |HOLOGIC INC .eevveeeeeeeeiieeeeeeeee e eeeeenn [ s ..11/28/2022 .| Citigroup (SSB) eeeeveee |oevmmmmneeeemnniines foeeeeeeeenn 284,213 |t 330,000 325,953 |oeeeeeieeeennnnn 0 e (41,741)|......... (41,741) ..02/15/2029 .
JP Morgan Securities
437076-BT-8 .. |HOME DEPOT INC .eevveeieeeeeenieeeeeeeneeeeeeen [ s ..06/30/2022 .| LLC ..eeeeeieiieeeeennees feeeenne e eeeniees e 715,928 750,000 |............ 748,050 |............ 748,836 |.......ccevrrunnn (1) FOURUUURRR - I IR | I FOPRRR (S RPN | [ AR 748,932 [.ooeeeeiieeeenn 0 |t (33,005)]......... (33,005)...ccceennnnn 16,975 |..09/14/2027 .
JEFFERIES PARTNERS
44055P-AA-4 ...|HORIZON THERAPEUTICS USA INC ... ..11/14/2022 .| OPPORTUNITY .. .200,000 |.. . 187,380 |. ..5,632 |. ..08/01/2027 .
44157T-AA-3 .. | HOUGHTON MIFFLIN HARCOURT PUBLISHERS INC ....[....... ..04/07/2022 .| Call @ 100.00 .. .. 350,000 ..337,853 |.... 12,147 |.... ..02/15/2025 .
TORONTO DOMINION SECS
44644A-AB-3 .. | HUNTINGTON NATIONAL BANK ..02/16/2022 .| USA INC ... ..2,500,000 |.. .. 2,499,408 |. 17,367 |. ..08/07/2022 .
448579-AE-2 .. |HYATT HOTELS CORP ..10/28/2022 .| Call @ 100.00 ....eeunveee]oeremmnnneeeeennnns Jounnnnn.. 3,500,000 |............ 3,500,000 ..3,375,265 |.... . 124,735 ... ..07/15/2023 .
JANE STREET EXECUTION
451102-BT-3 .. | ICAHN ENTERPRISES LP ...oveeeeeieiieceeeieeeeeee | o 12/08/2022 . [SERVICES LLC .eevvveeee feueeeeeeemnieeeeeee foeeeeennnnn 147,000 |- 150,000 |............ 150,000 |............ 150,000 |.......cccrreeens [N TR | I IO | [ T [V PO | A 150,000 foveeeeeeennnan 0 Jovenninnnns (3,000)]ceeevennns (3,000)fceeennnnnns 10,078 |..05/15/2026 .
451102-BW-6 .. | ICAHN ENTERPRISES LP ....cvvvvveiiiiiiininiiiens [ eeeees ..11/22/2022 .| Citigroup (SSB) ....cvvvs |ovvvvnnnnivecnnnnnnns foeeeneennnn 387,000 |ocnnnnnnns 400,000 |............400,000 |............400,000 [|.........cc0uvun. [N R | I R | I AR, [V R | R 400,000 |..eeveerirennnn O s (13,000)f......... (13,000)]cevvennnnns 22,694 |..09/15/2024 .
MORGAN STANLEY &
451102-BZ-9 .. | ICAHN ENTERPRISES LP ...covvvvvniiiiiiiiiniinins [ eeees 1171672022 .| COMPANY .oveniiiiinneec o e 41,718 [ 45,000 |............. 45,000 [............. 45,000 |.......ceeerenne [ R | I R | I AR, [V R 1 45,000 |....covvneeeennn 0 s (3,287)f........... (3,287)]cceeevinnnnnn 2,382 |..06/16/2027 .
458140-AM-2 .. | INTEL CORP ...eeeeeeeeceeeeeeeeeene e e eeenees [ s ..12/15/2022 . |Maturity @ 100.00 ...... |-eeeereuieeeeemnnnns Joennnnnn. 2,500,000 |............ 2,500,000 |..........2,499,095 |..........2,499,907 |.......cereeenee (1) FRRRUUURRR < < i IR | I FOPRRR [T PN | R 2,500,000 |-eeeueeeeemnnnn0 fooeeiiiiieeees [V [V AU 67,500 |.. 12/15/2022 .
WELLS FARGO SECURITIES
458665-AS-5 .. | INTERFACE INC ..eevneeeeieeieeeeeeeieeeeeeenni [ s 1171072022 L|LLC e fee e e 7,997 [ 10,000 |...............8,469 |............. 10,000 [.....ccrrreeenens [ RS | I IO 1,531 [ (1,531) |+ eeeeeeeeeeeen O [ 8,469 |eeevenieeeennn O e (472) e (7)) R 526 |..12/01/2028 .
BANC OF AMERICA/FIXED
46284V-AF-8 .. | IRON MOUNTAIN INC ...eeeereeieieeeiiieeeeeeene [ .. 11/14/2022 | INCOME ......covmmeeeeeens foeemmmneeeeeeeniees e 61,151 [ 70,000 |............. 70,000 |.eeevrenneen 70,000 [oeeennieennnnnns [N TR | I IO | [ T [V PPN | I 70,000 0 ..09/15/2029 .
BANC OF AMERICA/FIXED
46284V-AN-1 .. | IRON MOUNTAIN INC ...eeeerieiieeieniieeeeeenni [ s .11/14/2022 .| INCOME .......covvnenneens 100,000 0 0 ..02/15/2031 .
466313-AG-8 .. | JABIL INC ..evvviiiiiiiiiiiiiiiiiinieciiniineeeees [ s ..06/31/2022 .| Call @ 100.00 .. ... 600,000 0 .0 ..09/15/2022 .
46637W-AD-5 .. | JPMCC 2012-CIBX A4 = CMBS ..oeveeeeeeeeneeeeee | s ..04/18/2022 . | Paydown 0. 0. ..06/16/2045 .
46655K-BV-7 .. | JPMMT 226 12A - CMO/RMBS ..12/25/2022 . | Paydown ... 0 .0 .. 11/25/2062 .
46655N-CS-7 ...| JAMMT 227 24A - CMO/RMBS .. ..12/01/2022 .| Paydown . . . L0 0 .. 12/25/2052 .
46655V-BD-3 .. | JPUNT 228 A12 - CIO/RIBS ..12/25/2022 . | Paydonn . 196,797 |.. 0 0 ..01/25/2083 .
47232M-AF-9 .. | JEFFERIES FINANCE LLC ..11/15/2022 .| GOLDMAN . .. 350,000 0. 0. ..08/15/2028 .
MARKETAXESS CORPORATION
48123V-AF-9 .. | ZIFF DAVIS INC . ..11/10/2022 . .... 174,000 ..10/15/2030 .
500605-AH-3 .. | KOPPERS INC ..11/18/2022 .| Various . ... 300,000 ..02/15/2025 .
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513075-BR-1 .. | LAMAR MEDIA CORP ......ceevvvvvnniiiiiinnininnins [ eeeeens .. 11/29/2022 .| Various ........cevevvvvenn Joevvnnnninniinnnnnnns 310,083 |............. 350,000 |............ 305,730 |............ 350,875 |..evvueenn 3,766 [onnnnnnnnn [110] . 48,394 |[.....ceeun(45,145) | 0 e 305,730 [..oocvvveneennn 0 fovnnnnnns 4,353 | 4,353 | 17,806 |..02/15/2028 .
MORGAN STANLEY &
527298-BT-9 .. |LEVEL 3 FINANCING INC ..11/16/2022 .| COMPANY ... .00 225,225 . (60,543)[......... (60,543)]... ..07/15/2029 .
52736R-BJ-0 .. |LEVI STRAUSS & CO ... ..11/10/2022 .| GOLDMAN .... . .109,200 |.. .. 1,750 ..03/01/2031 .
539830-BE-8 .. | LOCKHEED MARTIN CORP .. ..05/11/2022 .| Call @ 100.00 .......oeeee]evvvvnnnneeeennnnnnes feunnn.... 4,000,000 |.......... 4,000,000 |......... 3,822,060 .80,373 |...........80,373 |... ..03/01/2025 .
STIFEL NICOLAUS &
546347-AM-7 .. | LOUISIANA-PACIFIC CORP .....ccevvvenvvvrviinnnnens | s o 11/10/2022 . | COMPANY ... .. 504,355 . 645,067 |. .14,020 |...........14,020 |... ..03/15/2029 .
55354G-AH-3 ...|MSCI INC ... ..11/10/2022 .| Citigroup (SSB) 45,000 ..11/15/2029 .
55354G-AM=2 ... MSCI INC .eevveniiiiiiiiiiiiiiiiiie s [ s .11/10/2022 .| Citigroup (SSB) ... .. 50,000 .. . . ..11/01/2031 .
571748-AX-0 .. |MARSH & MCLENNAN COMPANIES INC ....ceevvveeeeee] conns ..11/18/2022 .|Various .... ..3,274,639 |.. ... (128,396)........ (128,39)|... ..03/10/2025 .
576290-CG-3 .. | MASSMUTUAL GLOBAL FUNDING 11 ..evvvvvivvnnnienes | eenns ..11/18/2022 .| Various .... ..4,964,231 |.. .. (177,867)|........ (177,867))... ..01/11/2025 .
JEFFERIES PARTNERS
57665R-AL-0 .. |MATCH GROUP HOLDINGS 11 LLC ...cevvvennieininnn | enenns ..11/02/2022 .| OPPORTUNITY oevvvvieeies Joereiiiiieeiciiins v 83,000 |............. 100,000 [.........eeee 82,125 [..oovennnnn 100,000 |.evveenvvvernnnen O foreeiiiiiiiii 0 e 17,875 [ (17,878) | O 82,125 [ 0 875 [ 875 [ 5,191 ..08/01/2030 .
FLOW TRADERS U.S.
57665R-AN-6 .. | MATCH GROUP HOLDINGS 11 LLC ...ccvvvvnnviiiinnn | ennnes ..11/10/2022 .| INSTITUTIONAL TRA ...oooi]ovrvnnnniiiiiininnnns 146,537 |............. 165,000 [............ 141,075 |ooeeennnnns 165,157 [ooovveieeeeieen 0 v (16) o 24,066 | (24,082) [ 0 e 141,075 [l 0 e 5,462 |............ 5,462 |ouuniiiinnnnn 7,292 ..06/01/2028 .
MIZUHO SECURITIES
57667J-AA-0 .. |MATCH GROUP HOLDINGS 11 LLC ...ccvvvnnnviiinnnn [ ennnns ..11/09/2022 . |USA/FIXED INCOME ........|eeeevveiiiriininnns Jovvinenenns 38,375 [..uuvneeeennn 50,000 ... 37,750 [ooeeviinnnnns 48,563 |o.vuneennnn 1,438 [ 0 e 12,250 [ocnnnl (10,813) e 0 el 87,750 [ O 825 | (53 O 2,019 (..10/01/2031 .
TORONTO DOMINION SECS
579780-AL-1 .. | MCCORMICK & COMPANY INC .... ..03/17/2022 .| USA INC .. 1,505,535 |... ..1,490,987 |.. 0 .0 ..08/15/2022 .
588056-AW-1 .. | MERCER INTERNATIONAL INC .. ..11/03/2022 .| Citigroup (SSB) ... 390,600 |... .. 334,105 |.. 0. s 0. ..01/15/2026 .
588056-BB-6 .. | MERCER INTERNATIONAL INC ..11/04/2022 .| SUMRIDGE PARTNERS LLC . ... 73,350 |... 0 L. 12,225 ... .0 ..02/01/2029 .
59833C-AB-8 .. | MIDWEST CONNECTOR CAPITAL COMPANY LLC ..04/01/2022 . |Maturity @ 100.00 ...625,000 ... 0. 0. ..04/01/2022 .
599191-AA-1 .. | MILEAGE PLUS HOLDINGS LLC .... ..12/20/2022 .| Paydown .....oviviiinninnns foeninineeeiiies feeeeeeeeiinn 2,747 |... 0 .0 ..06/20/2027 .
608190-AJ-3 .. | MOHAWK INDUSTRIES INC ... ..11/01/2022 .|Call @ 100.00 2,400,000 ..2,439,338 |.. L0 0 ..02/01/2023 .
60855R-AJ-9 .. | MOLINA HEALTHCARE INC ... ..11/16/2022 .| Various .... ...406,874 |... ... 406,125 0. .0 ..06/15/2028 .
BANC OF AME
60855R-AL-4 .. | MOLINA HEALTHCARE INC ....ovvvvviiviinnieiinnnins [ eeeees ..11/14/2022 .| INCONE ... ....82,819 (... 0 .0 ..05/15/2032 .
61763M-AE-0 .. | MSBAM 2014-C16 A4 - CMBS .. ..12/01/2022 .| Paydown . ...620,676 |... 0. 0. ..06/17/2047 .
61763X-AD-8 .. | MSBAM 2014-C18 A3 - CMBS ..08/01/2022 .| Paydown ... 52,197 | 0 .0 ..10/18/2047 .
61764P-BT-8 .. | MSBAM 2014-C19 A3 - CMBS ..01/01/2022 .| Paydown ... ...61,685 |... 0. 0. .. 12/17/2047 .
MARKETAXESS CORPORAT ION
626717-Al-4 .. |MURPHY OIL CORP ....eeeereeeeeeeemmnieeeeeennnaes [ eeeees 1171072022 .| e e 176,504 |............. 180,000 |............ 168,253 |...ccevennnn 175,130 [oeeeeeeeiieieeen O o521 o 7,397 e (6,876) [ O e 168,253 [V 8,251 ..12/01/2027 .
MORGAN STANLEY &
626717-AN-2 .. |MURPHY OIL CORP ....eeeereeeereeemnnneeeeeemnnes [ eeeees .11/14/2022 .| COMPANY ... ...347,375 |... ... 330,750 . 342,768 |.. .16,625 |.... ..07/15/2028 .
MORGAN STANLI
62886E-AV-0 .. |NCR CORP .....eeeerneneeeeemnnneeeeeemnneeeeeennnans | eeeeees .. 11/16/2022 .| COMPANY ...eeeeeeeeee e oo eeeee e e 68,550 [...cevvvunneen 70,000 [vennnnnnnne 70,000 |eeeennnnnnnn 70,000 [-eeeeeemmnieeeee O oo O [ 0 et 0 e 0 o022 70,000 e O [ (1,450) ..09/01/2029 .
BANC OF AMERICA/FIXED
62886E-BA-5 .. |NCR CORP ....eeeereeeeeeeemnneeeeeeenne e e eeeenns | oo .11/14/2022 .| INCOME . ..90,000 .. . (14,161) ..04/15/2029 .
BANC OF A
629377-CC-4 ...|NRG ENERGY INC evvveneieeineeeeeeemnneeeeeenen [ ..11/14/2022 .| INCOME 132,467 |............. 131,000 |............ 130,731 |oveeenees 130,846 [.ooeeveeeeeeeeen 0 e 28 [eeeeeeeeeeiiee O e 28 e 0 e 130,869 [ovveeeeeennnnn 0 Joeeeininns 1,598 ..01/15/2027 .
BANC OF AMERICA/FIXED
629377-CH-3 ... NRG ENERGY INC eevveeeieeimnneeeeemeneeeeeenen [ 1171472022 L) INCOME ..o oo e 68,291 [..ecevvnnneee 75,000 [vennnenee 75,000 |eeeeennnnnnnn 75,000 [-eeeeeemnneeeeee O e [V (RSN | I FOUPURUPPRRN | N FOSRRPRRR | B ISR 75,000 |evennereeeennn 0 fooeeeennnns (6,710) ..06/15/2029 .
MORGAN STANLEY &
629377-CS-9 ...|NRG ENERGY INC . ..11/16/2022 .| COMPANY ... .... 140,000 . 140,000 |.... . (27,054)[.... ..02/15/2032 .
63938C-AK-4 .. |NAVIENT CORP ... ..11/07/2022 .| Various .... ... 539,801 ..539,801 |[.... L 11,299 ..03/16/2027 .
BARCLAYS CAPITAL INC
63938C-AL-2 .. |NAVIENT CORPORATION ....cevvvvnnvverirnninnerrinnns | eeeeees ..11/10/2022 .| FIXED INC ..oovvvviineiies foevnnieeeceiiis 478,500 |.............600,000 |............ 458,303 20,197 |........... 20,197 [oooeeeeennnn 34,125 |..03/156/2028 .
BANC OF AMERICA/FIXED
B4110L-AN=6 .. |NETFLIX INC ...oiiiiriiiiiiiiiiiiiinieciinieeeees [ s L. 11/14/2022 | INCOME .....oovvvnieeenes foerrniineencciiis v, 91,675 [...cevvnnnnnn. 95,000 [ouvnnnnnnnnne 93,575 [cvueiiiennne 94,033 |..oevveieieeennn 0 e 158 v O [ 188 [ 0 94,191 [V (2,516)f........... (251 (C)] R 2,090 (..11/15/2026 .
BANC OF AMERICA/FIXED
64110L-AS-5 .. [NETFLIX INC ..oviiiiiiiiiiiiiiiiieneeccniieeeees [ s ..11/14/2022 .| INCOME .0 (2,251) el (2,251)). ..04/15/2028 .
654090-BH-4 ...|NIELSEN FINANCE LLC ... ..09/01/2022 .| Adjustment ... 0. A9, 119) e (9, 119)).. ..07/15/2029 .
65478N-AD-7 .. |NAROT 2018-C A3 - ABS ... ..06/15/2022 . | Paydown ... .0 ..06/15/2023 .
67103H-AF-4 .. |0'REILLY AUTOMOTIVE INC . ..11/18/2022 .| Various .... ..3 497 188 |.... .0 .. (204,819)[........ (204,819) ..09/01/2027 .
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67448E-AG-3 .. | 0BX 22INV4 A7 - CMO/RMBS ..12/25/2022 . 0 2,230 |... L TAT3T R (8 TS L0 ..06/25/2052 .
67448J-AG-2 .. | 0BX 22INV5 A7 - CMO/RMBS ..12/01/2022 . L0 .4,256 | L0 .0 .. 10/25/2052 .
680665-AK-2 .. | OLIN CORP .. ..11/16/2022 . L0 ..373,500 |.... .34,169 |...........34,169 |... ..02/01/2030 .
BANC OF AME
68245X-AH-2 .. | 1011778 BC UNLIMITED LIABILITY CO .. 11/14/2022 | INCOME ......oovvvnnnieeeens foerennnneneiiiinnns foneeeenn 67,788 [t 75,000 |.evvvnneennnn 75,188 [ TEAT8 [ [N N ()] S | E (7)) F | A 75,155 |oovvviiiieeennn 0 e (7,397)f......e (7,397) ..01/15/2028 .
BANC OF AMERICA/FIXED
68245X-AJ-8 .. | 1011778 BC UNLIMITED LIABILITY CO .. ..11/29/2022 . .. 100,000 . (10,331) s (10,331)f.... ..01/15/2028 .
682691-AA-8 .. | ONEMAIN FINANCE CORP ..11/16/2022 .| COMPANY ....ovvivivinineeesfoervnnneeecvinines foeeeeennn 191,540 il 250,000 |............ 249,000 |............ 245,845 |............ 3,19 | -7 IO | K [ I R 1 [ I, 249,126 |....ccovvneennn 0 foueennnns (57,586)|......... (57,586) ..09/156/2030 .
MORGAN STANLEY &
683715-AC-0 .. | OPEN TEXT CORP ...covveniiiiiiiiiiecciiieeeees ..11/10/2022 .| COMPANY ...evviiiiineeeee foernnnineeecvinines foeenennnnnn 125,506 i 150,000 |............ 124,053 |............ 150,594 [o.eeiiiiiiinnnns [ N (66)[........... 26,475 |.ceennnnns (26,541) [.oeevvvvnneennn 0 i 124,063 |oveveieeeeennnn O [ 1,452 [oooevinnnnns 1,452 ..02/156/2028 .
FLOW TRADERS U.S.
683715-AD-8 .. | OPEN TEXT CORP ...covvvniiiiiiiiiiicciiiieeees .. 11/22/2022 .| INSTITUTIONAL TRA .....oofovvvvnnnninrennnnnnes foeeeneeee.. 108,000 | 135,000 |............ 103,981 |............ 135,000 [.oovvvivnnnnnnnns [N R | I RO 1 IV 11N R (31,019) |ovveeeieiennnn 0 o 103,981 [oveiiiiiinnnn 0 o 4,019 [o.oeeennenee 4,019 ..12/01/2029 .
MORGAN STANLEY &
683720-AA-4 .. | OPEN TEXT HOLDINGS INC ....ccvvvvnniiiiininnnnnns ..11/10/2022 .| COMPANY ...eviiivinieeees foevnnnineeecviiines feveeeeeennnn 78,000 |, 100,000 |............. 79,861 |......en..n. 100,000 |evvennivvrnnnnns [N R | I R0 < I R (20,139) [.oeevvvneeeenn O [ 79,861 |ovvvenviviennnnn 0 [ (1,762)]..ccvveen (1,762) ..02/156/2030 .
US BANCORP NVESTMENTS
683720-AC-0 .. | OPEN TEXT HOLDINGS INC .. ..11/14/2022 .| INC 200,000 f.eunnnnnene ....200,000 |.. 0 ...(48,132) |... .... 151,868 |.... .(2,368)]...........(2,368)|... ..12/01/2031 .
68389X-AP-0 .. | ORACLE CORP ..10/15/2022 . |Maturity @ 100.00 .. 2,000,000 |......... 1,842,680 ..1,984,045 |.. 0. ..15,955 |... ..2,000,000 |.... ..10/15/2022 .
JEFFERIES PARTNERS
69007T-AE-4 .. | OUTFRONT MEDIA CAPITAL LLC ..11/18/2022 .| OPPORTUNITY eeveeeeeeee Joeemmneeeeeenniees e 312,846 |t 380,000 [ 380,475 |............ 380,426 |...eeeeeeennnnnn [ IR (0] R | IO (Y0 FEPPPN | R 380,379 [..oeeeeeeeeeenn O s (67,533) ..01/15/2029 .
JP Morgan Securities
693656-AC-4 .. |PVH CORP ...eeereeeeeeieiie e ..11/09/2022 .| LLC .eeeeeeeeeeeeeeeiees feeeeneeeeeeniees [ 285,108 | 300,000 [....eeenee 287,654 |............ 299,204 [.ooeeeiiiiees [N IR 402 oo 1,710 | (11,307) |-veeeeeeeeenn O o 287,896 |oeevvueeeeennnn 0 [ (2,788) ..07/10/2025 .
MORGAN STANLEY &
69370C-AB=6 .. |PTC INC eeveeeeeeeeeee e e e e ..11/10/2022 .| COMPANY ....oeeeeeeeeeeee foeeemmeeeeeeniees o 28,914 [ 30,000 |-evvunneeennn 27,987 [ 30,000 [-eeeeeemnnnnns 0 foeeeeeeeemnieen O e 2,088 e (2,063) |-eeevvneeeeeenn O [ 27,987 |oeeeeeiiieeeenn 0 e 976 ..02/15/2025 .
JEFFERIES PARTNERS
69527A-AA-4 .. | PACTIV EVERGREEN GROUP ISSUER INC ..11/18/2022 .| OPPORTUNITY eeeeeeeeees Joeemmneeeeeeniees e 139,970 | 160,000 158,800 |...ccevnnnnn 1,396 [oooeeeeeeennnnn (0)] R | IR 1,375 (20,206) ..10/15/2028 .
700677-AR-8 .. | PARK-OHIO INDUSTRIES INC ..11/09/2022 .| SUMRIDGE PARTNERS LLC . 575,000 .. 466,936 |.. 0 ...(35,686) |... . (17,250)f.... ..04/16/2027 .
70109H-AK-1 .. | PARKER-HANNIFIN CORP ..09/15/2022 . |Maturity @ 100.00 .. 1,000,000 e 0 e (805) [ O e ..09/15/2022 .
JEFFERIES PARTNERS
703343-AC-7 .. | PATRICK INDUSTRIES INC ...ceeeevreieeeeeeniinns ..11/03/2022 .| OPPORTUNITY oeeveeieeeee Joeeemnmeeeeeeeniees Joveeeeeeeenn. 82,800 [ooeecenninnnns 90,000 |-.eveenn..... 81,931 [oociiiiiiis 90,000 [-eeeeeernnnnnns O foeeeeeeeemiieees O o 8,069 e (8,089) [t 0 e 81,931 [l 0 e 869 ..10/15/2027 .
TORONTO DOMINION SECS
714264-AH-1 .. | PERNOD RICARD SA . ..03/29/2022 . ... 2,000,000 2,033,380 0. ..07/15/2022 .
718546-AC-8 .. |PHILLIPS 66 .. ..04/01/2022 . |Maturity @ 100.00 . 1,100,000 |.. . 1,154,487 |.. L0 ..04/01/2022 .
718549-AD-0 .. |PHILLIPS 66 PARTNERS LP . ..05/05/2022 .| Various .....c..eeeeeeeeenn foeeemmmnnneeeemnninns Jovneneeeeemnninnee O fececi [V O e 0 e O e O e O [ O e N ..10/01/2026 .
731572-AA-1 .. | RALPH LAUREN CORP ... ..02/09/2022 .| KEY CAPITAL MARKETS . 225,000 |.. L 224,730 |.. . 224,939 L0 ..224,954 |. ..06/15/2022 .
737446-AM-6 .. | POST HOLDINGS INC ... ..11/14/2022 . ... 200,000 ...201,500 .200,898 |.. 0. ..200,826 |.... ..03/01/2027 .
JANE STREET EXECUTION
T4112B-AM-7 .. | PRESTIGE BRANDS INC ...ceevvuniieeinnnnns ..12/08/2022 .| SERVICES LLC ...eeeevveee Joeemmnneeeeeennines feeeeeeenn 420,650 |ooeeeennnnnns 500,000 [....eeenee 493,750 |............ 485,000 |............ 9,085 |.eeevveneeeee509 | O o 9,564 |l 0 e 494,564 |....coeeeeenneni0 e (73,914)......... (73,914) ..04/01/2031 .
JP Morgan Securities
744448-CP-4 ...|PUBLIC SERVICE COMPANY OF COLORADO . ..06/02/2022 . |LLC .. 3,000,000 ..2,993,550 ..2,995,587 |.. 0. ..2,995,849 |.... 2,831 [ 2,831 |... ..06/15/2028 .
T47262-AY-9 .. | QVC INC ..11/21/2022 .| SUMRIDGE PARTNERS LLC . ...636,498 .. 758,644 |.. . (26,623)[.... ..02/16/2027 .
75524R-AA-7 .. | CITIZENS FINANCIAL GROUP INC ..09/28/2022 . |Maturity @ 100.00 ...... |oeceeeuneeeeemnnnnns fornnneeennn992,000 |............. 992,000 |......... 1,035,410 [............ 997,744 |ooooeeeiieeenns O e (5,744) | O [ (B, 744) [ 0 [ 00022992,000 [t O e 0 ..09/28/2022 .
BARCLAYS CAPITAL INC
75606D-AQ-4 .. | ANYWHERE REAL ESTATE GROUP LLC ... ..11/30/2022 .| FIXED INC .. s s 0. . (25,175)[.... ..04/15/2030 .
76117W-AC-3 .. | RESOLUTE FOREST PRODUCTS INC ... ..11/09/2022 . ... 360,000 ...350,100 . 360,016 |. ..4,500 |.... ..03/01/2026 .
JANE STREET
76174L-AA-1 .. | PACTIV EVERGREEN GROUP ISSUER LLC ..12/08/2022 .| SERVICES LLC ...vvvvvvnns |oevvnninieeevinines feenennen. 434,660 | 495,000 |.......u.... 494,900 |............ 481,388 |........... 13,513 | LIS R | [ AR LICTR 7/ F | A 494,915 |ooeiiiiiinnnnn 0 e (60,256)]......... (60,255) ..10/15/2027 .
JANE STREET EXECUTION
78466C-AC-0 .. | SS&C TECHNOLOGIES INC ... ..12/08/2022 .| SERVICES LLC . .. 435,000 ... 435,000 . 435,000 .. ..435,000 |.... (19,836)]... ..09/30/2027 .
JEFFERIES PARTNE
785712-AG-5 .. | SABLE INTERNATIONAL FINANCE LTD .. ..11/22/2022 .| OPPORTUNITY 200,000 fveunnnnnnne ... 198,823 |.. 174,750 [oeeviviinnnnn 0 |oeeinnnn 6,766 ... 6,766 |... ..09/07/2027 .
80281L-AF-2 .. | SANTANDER UK GROUP HOLDINGS PLC .. ..01/10/2022 .| Call @ 100.00 .. .. 2,000,000 1,958,960 ..1,989,722 |.. ..1,989,960 |.... ...10,040 |... ..01/10/2023 .
80286F-AB-9 .. | SDART 2022-4 A2 - ABS ..12/16/2022 . ... 181,361 ... 181, 0. ... 181,361 |.... ..07/15/2025 .
80685X-AB-7 .. | SCHLUMBERGER F INANCE CANADA LTD .. ..10/20/2022 .| Call @ 100.00 .. ..2,300,000 ..2,209,242 . 2,278,705 |.. ..2 297,954 |.... .. 11/20/2022 .
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BANC OF AMERICA/FIXED
81211K-AW-0 .. | SEALED AIR CORP ...eveeeeeeeeeeeeeeeeeeeeeeeen | s 1170972022 .| INCOME .....oeeeenneeeees foeeemme s e 245,625 |............. 250,000 |...evnnnnnen 241,473 |............ 250,178 [.ceeeeeeinies [ IR (43)nne 8,662 |...uunnneenn (8,706) [V 4,153 | 4,153 |oeees 12,207 [..12/01/2024 .
JANE STREET EXECUTION
81211K-AY-6 .. | SEALED AIR CORP ...evveeeeeeeeeeeeeeenneeeeeen [ e ..11/14/2022 .| SERVICES LLC . ....39,789 |... .. 45,000 .. 0. ..(6,059) ... 0. ..12/01/2027 .
817565-CD-4 .. | SERVICE CORPORATION INTERNATIONAL ..11/29/2022 .| GOLDMAN . . 46,847 50,000 L0 0 .. 12/16/2027 .
81761T-AA-3 .. | SERV 2020-1 A21 - RMBS .. ..10/30/2022 . | Paydown . . 17,000 17,273 L0 0 ..01/30/2051 .
83546D-AJ-7 .. | SONIC 2020-1 A22 - RMBS . ..12/20/2022 . | Paydown . ..8,000 L0 0 ..01/20/2050 .
83546D-AN-8 .. | SONIC 2021-1 A21 - RMBS . ..12/20/2022 .| Paydown . 10,038 L0 0 ..08/21/2051 .
83546D-A0-1 .. | SONIC 2021-1 A22 = RMBS ......ovvvvviiiininnieees [ eeeees .12/20/2022 . | Paydown .. s .. 10,058 |.. 0. .0 ..08/21/2051 .
845437-BP-6 .. | SOUTHNESTERN ELECTRIC POWER CO .....oeevvvvenae| e ..06/07/2022 .| KEY CAPITAL MARKETS oo [ Joeeeiis 709,883 749,617 [ 0 0 ..10/01/2026 .
US BANCORP IN\/ESTMENTS
85172F-AL-3 .. | ONEMAIN FINANCE CORP ....eevvveeeieernniiaeeeens [ eeeees 1170972022 L) INC. weeeeeeeeeeeeeeeeeen Joeeeeee e e 199,500 199,266 |.....cceevvnnnnnn [ IR LS PO | FERTN 525 [oeeieeiiiins [V PO 199,791 |oeeeeeieeeee 0 ..03/15/2023 .
JANE STREET EXECUTION
85172F-AP-4 .. | ONEMAIN FINANCE CORP ...eeevvveeeieeinniieeeeens [ oo ..12/08/2022 .| SERVICES LLC ..evveeeeenes foeeemmeeeeeeennes Jerneeeees 294,600 [ [V (S | I IO [V O [V PO 300,000 |eeveunneeaennns 0 ..03/15/2024 .
BANC OF AMERICA/FIXED
85172F-AR-0 .. | ONEMAIN FINANCE CORP ...eeevveeeeieeimnnineeeens [ L. 11/14/2022 | INCOME .....cooeenneeeeees foeeemnneeeeeeenis e 54,748 (VN PO V) | ISR | I FOURRUUUUPRRR ;) N UPRRRRU | I FOUPRN o o i (1: I IR [V (5,959) ..11/15/2029 .
855244-AlI-9 ...| STARBUCKS CORP ......cevvvunnirririninieriinniinnes [ aeeees ..11/18/2022 .| Various .... .. 1,503,419 |... . . 0 . L0 (310,333) ..03/12/2030 .
86203#-AA-8 .. | STONEHENGE CAPITAL FUND CONNECTICUT IV L ....|....... ..12/15/2022 .| Paydown ... 137,068 |... .... 137,068 |.. 0. .. 137,088 |.... 0. .. 12/15/2025 .
86208#-AC-9 .. | STONEHENGE CAPITAL FUND CONNECTICUT VI, ..... ..12/16/2022 . | Paydown ... 273,123 |... .. 273,128 |.. 0 273,123 |.... .0 ..12/16/2031 .
86960B-AX-0 .. | SVENSKA HANDELSBANKEN AB ..11/18/2022 .| Various . . .. 3,959,532 [.......... 4,000,000 |......... 4,016,320 0. ..4,003,588 |.... 0. . (44,056)].... .. 11/20/2023 .
MILLENNIUM AD\/ISORS LLC
87133L-AA-8 .. | SYLVAMO CORP ... ..11/10/2022 .| ... .100,000 |.. .. 85,337 [.. L0 ...85,337 |. ..8,399 [. ..09/01/2029 .
872540-AQ-2 .. | TJX COMPANIES INC ..11/18/2022 .| Various . ..4,500,000 |.. L4,172,215 |.. L0 ..4,346,757 |. (204,158). ..09/156/2026 .
87342R-AH-7 .. | BELL 2021-1 A22 - RMBS ..11/25/2022 .| Paydown . .. 10,000 |.. .. 10,000 |.. L0 ..08/25/2051 .
87342R-AJ-3 ...|BELL 2021-1 A23 - RWBS .. ..11/25/2022 .| Paydown . .. 10,000 |.. L0 ..08/26/2051 .
87422V-AA-6 .. | TALEN ENERGY SUPPLY LLC . ..04/04/2022 .| GOLDMAN . .. 180,000 0. ..06/01/2025 .
BARCLAYS CAPITAL INC
87901J-AJ-4 .. | TEGNA INC ..11/29/2022 .| FIXED INC .. 340,000 ..03/15/2028 .
88033G-DE-7 .. | TENET HEALTHCARE CORP ..02/23/2022 .| Call @ 100.00 .. ..04/01/2025 .
NATL FINANCIAL SERVICES
885160-AA-9 .. | THOR INDUSTRIES INC ... ..11/10/2022 . [CORP (NFS) ... .... 100,000 . . ..10/15/2029 .
893647-BL-0 .. | TRANSDIGM INC ..11/18/2022 .| Various .. 550,000 .. (4,577)|... .. (4,577)|... .. 11/15/2027 .
JEFFERIES PARTNERS
893647-BP-1 .. | TRANSDIGM INC .. ..11/18/2022 .| OPPORTUNITY .... 100,000 ..(1,487)|... ..(6,226) ... .(5,514)[.... ..01/15/2029 .
90184L-AG-7 .. | TWITTER INC ..11/30/2022 .| Call @ 100.00 .. ... 400,000 .. 12/16/2027 .
90269P-AA-9 .. | UBSBM 2012-WRM A = CMBS .....ceevveeeereeemnnnnn | oo ..06/01/2022 . |Paydown .......oeveeennnnnns 484,155 |............ 493,806 |............ 484,238 |.....coeerriiin O eeeene et (B3) |t O e (8B) | O e 484,155 |0 ..06/12/2030 .
BANC OF AMERICA/FIXED
911365-BN-3 .. |UNITED RENTALS (NORTH AMERICA) INC ...ccovveee | unnnne ..11/14/2022 .| INCOME .......ccovvennnnenns 105,000 |............ 105,000 0 ..07/15/2030 .
918307-AE-9 .. |UM 21INV4 A4 - CMO/RMBS ..... ..12/01/2022 . | Paydown 10,615 [oonnnnnd 9,185 0. .0 .. 12/26/2051 .
91831A-AC-5 .. | BAUSCH HEALTH COMPANIES INC . ..05/16/2022 .|Call @ 100.00 . 326,000 |.. 321,110 |.. . 306,714 0 ..04/15/2025 .
91913Y-AS-9 .. | VALERO ENERGY CORP ..09/13/2022 .| Various ..2,500,000 |......... 2,485,200 ..2,494,680 |.. .0 ..03/15/2025 .
JANE STREET EXECUTION
928377-AC-4 .. | VISTA QUTDOOR INC ...oevvvvvnniiiiiniineieiininns [ eeeeees ..12/08/2022 .| SERVICES LLC ..evvvvvvvvns |oevevnnnnieiciniins Jovnineneens 241,763 |.........e 315,000 |....eunnnnne 222,505 |..evuennnnnn 313,300 |.eevennerviinnnnn O forniiiiinn 836 |onnnnnnt 90,946 ...ttt i(90,310) | 0 e, 222,990 [oeiiiiiiinnnns 0 ..03/15/2029 .
BANC OF AMERICA/FIXED
92840V-AH-5 .. | VISTRA OPERATIONS COMPANY LLC .. ..11/14/2022 .| INCONE ... 174,110 |... ....200,000 [............ 201,250 .. 200,326 |.. ... 201,066 |.... .0 ..06/01/2029 .
92857\I-BH-2 .. | VODAFONE GROUP PLC .. ..11/18/2022 .| Various . 3,456,234 ..3,500,000 |.. . 3,488,468 |.. ..3 497,457 |. 0 ..01/16/2024 .
92930R-BB-7 .. | WFRBS 2012-C9 A3 - CMBS . ..08/17/2022 .| Paydown . 2,986,711 ..2,986,711 [.. . 3,052,654 |.. ..2,986,711 |. 0 . 11/17/2045 .
92936Y-AC-5 ...| IFRBS 2012-C8 A3 - CMBS . ..06/17/2022 .| Paydown .... 1,747,540 |... 1,747,540 |......... 1,782,426 . . 0. ..08/17/2045 .
92938E-AM-5 .. | WIFRBS 2013-C16 A4 - CMBS .. ..12/01/2022 . | Paydown ..216,316 |... 216,316 |...evunnnnnn 218,466 ... 216,503 |.. .0 ..09/17/2046 .
949746-SK-8 .. | WELLS FARGO & CO ..01/24/2022 .|Call @ 100.00 .. ..1 000,000 |.......... 1,000,000 |......... 1,000,000 . 1,000,000 .. 0. ..01/24/2023 .
94989K-AU-7 .. | WIFCM 2015-C29 A3 - CMBS .... ..10/01/2022 .| Paydown ... ....051,854 |.. ....(5,649) ... .0 ..06/17/2048 .
94989M-AD-1 .. | WFCM 2015-NXS2 A4 - CMBS .. ..11/18/2022 .|Various .... . 4,011,069 |.. ..(4,183) ... 0. ..07/17/2058 .
94989T-AY-0 .. | WFCM 2015-LC22 A3 = OMBS ......ooevvvvvnniiiiins | onnnnns ..11/01/2022 .| Paydown ....oevvvivinnnnnivvinnnnnniiiininnns oo 221,683 | nlll. . 221,683 . L..L. ... 223,889 [ 22,514 | O e (830) i O (830) 0 ..09/17/2058 .
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95000F-AS-5 .. | WFCM 2016-C35 A3 - CMBS ... ..08/01/2022 . [Paydown ... .. 81,550 |[.. .. (341)]... . (34))... ...81,210 |.... L0 .0 . ..07/17/2048 .
95000L-AY-9 .. | WFCM 2016-C33 A3 - CMBS . ..12/01/2022 . [Paydown . . 279,264 (481) ..278,783 |. 0 .0 ..03/17/2059 .
95001N-AX-6 .. | WFCM 2018-C45 A3 - CMBS . ..12/01/2022 . [Paydown . . 206,021 .(1,276) ..204,745 |. 0 .0 ..06/15/2051 .
95003N-AD-8 .. | WIFMBS 22INV1 A4 - CMO/RMBS ..12/25/2022 . [Paydown . ..5,714 . 116,774 |. 0 .0 ..03/25/2052 .
95058X-AK-4 .. | WiEN 211 A2 - RMBS ..12/15/2022 . [Paydown ... L0 .0 . ..06/15/2051 .
95058X-AL-2 .. |WEN 211 A2] - RUBS .....coovvviviiiiiiiiiiiiiec [ e ..12/15/2022 . [Paydown ... L0 .0 . ..06/15/2051 .
95058X-AM-0 .. |WEN 2022-1 A21 = RMBS .........evvmmmmmmmnnnnnnnnn [ eeeeens ..12/15/2022 . [Paydown .. L0 .0 . ..03/15/2052 .
96332H-CE-7 ...| WHIRLPOOL CORP ........eeeveeiiiiiiniiiiiiiiiiiiinns [ eeeeens ..06/01/2022 . [Maturity @ 100.00 ..oees feunniiiiiiiiiiiiiiins foennsttlll700,000 |................ 700,000 |............ 699,912 |............ 700,000 [..oooeeeeeeeeeeen O v O et 0 e 0 e 0 0 700,000 | 0 ..06/01/2022 .
PERSHING DIV OF DLJ SEC
978097-AG-8 .. | WOLVERINE WORLD WIDE INC ....coovvereeeeeeeeeeens [ oo .. 11/22/2022 . [LNDING ....ovvennininniinnns ooeeeieieeeeeeeeens | 160,726 |l 225,000 ...l 171,644 218,761 [ouvveeeennnn 4,319 | 00302 [ 51,828 [ (A7, 17 0 [l 171,644 [ 0]......... (10,918)[......... (10,918)]............. 11,225 [..08/15/2029 .
BANC OF AMERICA/FIXED
988498-AP-6 .. | YUM! BRANDS INC ....ooovvveieiiiiiiniinnin [ .. 11/14/2022 .| INCOME .......ccooo]ooeeeeeeeeeeeeeeeeees |oeeeeee.... 61,325 |l 70,000 ...l 70,000 ..l 70,000 e O e O e O e 0 e 070,000 e 0. (8,675 (8,675)].uuennnnnn 3,642 |..01/31/2032 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,256,783 XXX
00076V-AY-6 .. | ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L ... [....... ..01/01/2022 . [ Various R .. 12/20/2029 .
00076V-AZ-3 .. | ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L ... [....... ..12/30/2022 . | Redemption @ 100.00 ... ..12/21/2028 .
00076V-AZ-3 .. | ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L ... [....... ..03/01/2022 . [Various .... ... (299)].. ..12/21/2028 .
00076V-AZ-3 .. | ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L ... [....... ..03/16/2022 . [Various .... . 378,69 |.. ..12/21/2028 .
00162D-AB-1 .. | AL GCX HOLDINGS, LLC - TERM LOAN B ........ooo|.eeens ..10/19/2022 . | Redemption @ 100.00 ... ..05/17/2029 .
00184N-AB-3 .. | TRICORBRAUN HOLDINGS, INC. - CLOSING DAT ..12/30/2022 . | Redemption @ 100.00 ... ..03/03/2028 .
00213N-AM-4 .. | APX GROUP, INC. - INITIAL TERM LOAN ..09/30/2022 . | Redemption @ 100.00 ... ..07/10/2028 .
00247N-AG-7 .. | AZZ INCORPORATED - TERM LOAN B ... ..12/02/2022 . | Redemption @ 100.00 ... ..05/13/2029 .
00488P-AP-0 .. | ACRISURE, LLC - INCREMENTAL TL ..12/30/2022 . | Redemption @ 100.00 ... ..02/15/2027 .
00488Y-AB-2 .. | ACPRODUCTS HOLDINGS, INC. - INITIAL TERM .. ..09/30/2022 . | Redemption @ 100.00 ... ..05/17/2028 .
00847Y-AC-6 .. | AGILITI HEALTH, INC. - INITIAL TERM LOAN ... [....... .. 09/30/2022 . | Redemption @ 100.00 ... ..01/04/2026 .
01881U-AJ-4 .. | ALLIANT HOLDINGS INTERMEDIATE, LLC - TER ... |[....... ..12/30/2022 . | Redemption @ 100.00 ... ..11/05/2027 .
03852J-AL-5 .. | ARAMARK INTERMEDIATE HOLDCO CORPORATION .....[....... ..05/01/2022 . | Direct ..03/11/2025 .
04009D-AB-0 .. | ARETEC GROUP, INC. (FKA RCS CAPITAL CORP ....|....... ..12/30/2022 . | Redemption @ 100.00 ... ..10/01/2025 .
04349H-AK-0 .. | ASCEND LEARNING, LLC = TL weovvvveviiiiiiieiieens [ oo ..12/30/2022 . | Redemption @ 100.00 ... ..12/11/2028 .
04621H-AT-0 .. | ASSUREDPARTNERS CAPITAL, INC. - INCREMEN ....[....... ..12/30/2022 . | Redemption @ 100.00 ... ..02/12/2027 .
04649V-AW-0 .. | ASURION, LLC - NEW B~7 TERM LOAN .............. ..12/30/2022 . | Redemption @ 100.00 ... ..11/03/2024 .
04686R-AB-9 .. | ATHENAHEALTH, INC. - TERM LOAN B ... ..09/30/2022 . | Redemption @ 100.00 ... ..02/15/2029 .
04761P-AF-2 .. | SIMPLY GOOD FOODS USA, INC. .......... ..11/23/2022 . | Redemption @ 100.00 ... ..07/07/2024 .
05350N-AL-8 .. | AVANTOR FUNDING, INC. - INCREMENTAL B-5 ... ..12/30/2022 . |Redemption @ 100.00 ..11/08/2027 .
05355J-AD-0 ...| AVEANNA HEALTHCARE LLC - TERM LOAN (SECO .. ..01/01/2022 . [Various ............. ..12/10/2029 .
05604X-AP-1 .. | MAUSER PACKAGING SOLUTIONS HOLDING COMPA ....{....... ..06/30/2022 . | Redemption @ 100.00 ... ..04/03/2024 .
070140-AN-1 .. | GREAT OUTDOORS GROUP, LLC - TERM B-2 LOA ....{....... ..12/30/2022 . | Redemption @ 100.00 ... ..03/06/2028 .
08511L-AX-6 .. |BERLIN PACKAGING L.L.C. - TRANCHE B-5 TE ... [....... .09/30/2022 . | Redemption @ 100.00 ... ..03/11/2028 .
09238F-AK-7 .. | BLACKHAIIK NETWORK HOLDINGS, INC. - TERM .....|....... ..09/30/2022 . [ Various ..06/15/2025 .
10524M-AN-7 .. | BRAND ENERGY & INFRASTRUCTURE SERVICES, .....|....... ..09/30/2022 . | Redemption @ 100.00 ... ..06/21/2024 .
10801X-AH-0 .. | BRIGHTVIEW LANDSCAPES, LLC - TERM LOAN B ... |....... ..12/30/2022 . | Redemption @ 100.00 ... ..04/20/2029 .
11565H-AB-2 .. | BROWN GROUP HOLDINGS, LLC - INITIAL TERM ... |....... ..09/30/2022 . | Redemption @ 100.00 ... ..06/07/2028 .
12546F-AF-9 .. | CHG PPC PARENT LLC ~ TL ..eevvvvvvieiieiiiiiinens | eveeens o 12/30/2022 . |Redemption @ 100.00 ... ..12/08/2028 .
12769L-AB-5 .. | CAESARS RESORT COLLECTION, LLC - TERM B ..12/30/2022 . |Redemption @ 100.00 .. 12/23/2024 .
12769L-AD-1 .. | CAESARS RESORT COLLECTION, LLC - TERM B- .. ..12/30/2022 . [Various .... ..07/21/2025 .
14835J-AQ-3 ...| CAST & CREW LLC - INCREMENTAL FACILITY N . ..12/30/2022 . |Redemption @ 100.00 .. 12/29/2028 .
15963C-AC-0 .. | THE CHAMBERLAIN GROUP, LLC. - TERM LOAN .....|.......|.. 09/30/2022 . | Redemption @ 100.00 ... ..11/03/2028 .
17148P-AD-3 .. | CHURCHILL DOWNS INCORPORATED - TERM B FA ....|....... ..12/30/2022 . | Redemption @ 100.00 ... .. 12/27/2024 .
18972F-AC-6 .. | CLYDESDALE ACQUISITION HOLDINGS, INC. - .....|.eeeees |.. 09/30/2022 . | Redemption @ 100.00 ... ..04/13/2029 .
22282G-AC-1 .. | COVANTA HOLDING CORP - TERM LOAN B .......ceew [oeeees ..09/30/2022 . | Redemption @ 100.00 ... ..cceveriiiernnnn..s ..11/30/2028 .
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22704N-AD-4 ...| CROCS, INC. - TERM LOAN B ...ovvvnniiiiiiiinnnns ..09/30/2022 . |Redemption @ 100.00 ... .. 8,063 |... ....8,063 ....8,022 L3 ....8,026 |.... .0 ..02/20/2029 .
24022K-AB-5 .. | DCERT BUYER, INC. - INITIAL TERM LOAN (F . ..09/30/2022 . |Redemption @ 100.00 ... 1,531 a .1,509 | 0 ..10/16/2026 .
24440E-AB-3 .. | DEERFIELD DAKOTA HOLDING, LLC - INITIAL ... ..09/30/2022 . | Redemption @ 100.00 .0 .1,089 | 0 ..04/09/2027 .
26483N-AN-0 .. |DUN & BRADSTREET CORPORATION, THE - INIT ..12/30/2022 . |Various ............. 0 ..02/06/2026 .
26881K-AC-8 .. | EP PURCHASER, LLC - TERM LOAN B ...evvvneeeens | ennnnns .09/30/2022 . | Redemption @ 100.00 ... .0 ..11/06/2028 .
28414B-AF-3 .. | ELANCO ANIMAL HEALTH INCORPORATED - TERM ... |....... ..12/01/2022 . |Redemption @ 100.00 ... 0. ..08/01/2027 .
29102T-AB-8 .. | AZALEA TOPCO, INC. - INITIAL TERM LOAN ( ... |....... ..09/30/2022 . | Redemption @ 100.00 ... .0 ..07/24/2026 .
29279U-AB-2 ...| ENDURANCE INTERNATIONAL GROUP HOLDINGS, .....|....... ..09/30/2022 . |Redemption @ 100.00 ... 0. ..02/10/2028 .
29382X-AE-4 .. | ENTRAVISION COMMUNICATIONS CORPORATION - ....|....... [.. 12/30/2022 .| Redemption @ 100.00 ... .0 .. 11/20/2024 .
30233P-AB-6 .. | EYECARE PARTNERS, LLC - INITIAL TERM LOA ... |....... ..09/30/2022 . |Redemption @ 100.00 ... 0. ..02/18/2027 .
31556P-AB-3 .. | GOLDEN NUGGET, INC. - TERM LOAN B ... |oennnns ..12/30/2022 . |Redemption @ 100.00 ... .0 ..01/27/2029 .
31732F-AR-7 .. |FILTRATION GROUP CORPORATION - 2021 INCR ....|....... ..09/30/2022 . |Redemption @ 100.00 ... 0. ..10/21/2028 .
31935H-AD-9 ...| FIRST BRANDS GROUP, LLC - 2021 TERM LOAN .. ..12/30/2022 . |Redemption @ 100.00 ... 0 ..03/30/2027 .
33718F-AD-2 .. |FIRST STUDENT BIDCO INC. - INITIAL TERM ... ..09/26/2022 . |Redemption @ 100.00 ... 0 ..07/21/2028 .
33903R-AY-5 ...| FLEETCOR TECHNOLOGIES OPERATING COMPANY, .. ..12/30/2022 . |Redemption @ 100.00 ... . 0 ..04/28/2028 .
33936H-AH-5 ...| FLEX ACQUISITION COMPANY, INC. - INCREME ... |.......[.. 04/13/2022 . |Redemption @ 100.00 ... ... 298,749 .... 296,509 0. ..06/29/2025 .
35906E-AQ-3 .. | FRONTIER COMMUNICATIONS CORPORATION - TL ....|....... ..09/30/2022 . | Redemption @ 100.00 ... ....2,207 .0.2,262 .0 ..06/01/2028 .
365556-AU-3 ...| INGERSOLL-RAND SERVICES COMPANY - 2020 S ....|....... .09/30/2022 . |Redemption @ 100.00 ... ....1,527 .. 1,508 0. ..03/01/2027 .
38017B-AN-6 .. | GO DADDY OPERATING COMPANY, LLC (GD FINA ... |....... ..09/30/2022 . | Various .0 ..02/15/2024 .
38101J-AC-0 .. | GOLDEN ENTERTAINMENT, INC. - TERM B FACI ... |....... |.. 12/30/2022 .| Redemption @ 100.00 ... 0. ..10/21/2024 .
421300-AL-8 .. |HAYWARD INDUSTRIES, INC. - REFINANCING T ....|....... ..12/30/2022 . |Redemption @ 100.00 ... .0 ..06/30/2028 .
4223611-AQ-0 .. | HEARTLAND DENTAL, LLC - 2021 INCREMENTAL ... |....... ..12/30/2022 . |Redemption @ 100.00 ... 0. ..04/30/2025 .
43117L-AG-8 .. |HIGHTOWER HOLDING, LLC - INITIAL TERM LO ... |....... ..09/30/2022 . | Redemption @ 100.00 ... .0 ..04/21/2028 .
44108H-AJ-0 .. | HOSTESS BRANDS, LLC - 2019 REFINANCING T .. ..12/23/2022 . |Redemption @ 100.00 ... 0 ..08/03/2025 .
44332E-AP-1 ...|HUB INTERNATIONAL LIMITED - INITIAL TERM . ..12/30/2022 . |Redemption @ 100.00 ... 0 ..04/25/2025 .
44332E-AU-0 ...|HUB INTERNATIONAL LIMITED - B-3 INCREMEN .. ..12/30/2022 . |Redemption @ 100.00 ... 0 ..04/25/2025 .
44908X-AT-5 .. |HYLAND SOFTWARE, INC. - 2018 REFINANCING ... ..12/30/2022 . |Redemption @ 100.00 ... 0 ..07/01/2024 .
44988L-AF-4 .. | IRB HOLDING CORP. - 2020 REPLACEMENT TER .... ..06/30/2022 .| Redemption @ 100.00 0 ..02/05/2025 .
44988L-AH-0 .. | IRB HOLDING CORP. - FOURTH AMENDMENT INC ....|....... ..02/01/2022 .| Various .0 .. 12/16/2027 .
44988L-AH-0 .. | IRB HOLDING CORP. - 2022 REPLACEMENT TER ....|....... ..04/05/2022 . |Redemption @ 100.00 ... 0. .. 12/15/2027 .
45173J-AQ-7 .. | 1=V INCORPORATED - TERM LOAN B .....ovvvvvvnn| nnnnns ..12/30/2022 . |Redemption @ 100.00 ... .0 ..07/02/2029 .
45567Y-AJ-4 .. |MH SUB |, LLC (MICRO HOLDING CORP.) - AM ... |....... ..12/30/2022 . |Redemption @ 100.00 ... 0. ..09/13/2024 .
45567Y-AL-9 .. |MH SUB |, LLC (MICRO HOLDING CORP.) - 20 ....[....... ..12/30/2022 .| Various .0 ..09/13/2024 .
45780Y-AW-6 .. | INSTALLED BUILDING PRODUCTS, INC. - TERM ....|....... ..12/30/2022 . |Redemption @ 100.00 ... 0. .. 12/14/2028 .
457840-AB-5 .. | INSULET CORPORATION - TERM B LOAN ........... ..09/30/2022 . | Redemption @ 100.00 ... 0 ..06/04/2028 .
48254E-AB-7 .. |KKR APPLE BIDCO, LLC - INITIAL TERM LOAN . ..09/30/2022 . |Redemption @ 100.00 ... 0 ..09/22/2028 .
50179J-AB-4 .. | LBM ACQUISITION, LLC - INITIAL TERM LOAN . ..06/30/2022 . | Redemption @ 100.00 0 .. 12/17/2027 .
50217U-AS-6 .. |LTI HOLDINGS, INC. - INITIAL TERM LOAN ( . ..12/30/2022 . |Various .... 0 ..09/06/2025 .
50220K-AB-0 .. | LS GROUP OPCO ACQUISITION LLC (LS GROUP . ..09/30/2022 . | Redemption @ 100.00 0 .. 11/02/2027 .
55314N-AS-3 ...|MKS INSTRUMENTS, INC. - TERM LOAN B ..eeeeeeee | nnnnns o 12/30/2022 .| Redemption @ 100.00 ... 0. ..08/17/2029 .
553150-AF-3 ...|MJH HEALTHCARE HOLDINGS, LLC ....ccvvvnnvvvinnan | ennnns ..09/30/2022 . | Redemption @ 100.00 ... .0 ..01/28/2029 .
55328H-AK-7 .. |MPH ACQUISITION HOLDINGS LLC - INITIAL T ... |....... .12/30/2022 .| Redemption @ 100.00 ... 0. ..09/01/2028 .
57723C-AR-0 .. |MATTRESS FIRM, INC. - TERM LOAN (2021) ......[|....... ..12/30/2022 . |Redemption @ 100.00 ... .0 ..09/25/2028 .
57776D-AE-3 .. | AMENTUM GOVERNMENT SERVICES HOLDINGS LLC ....|....... ..09/30/2022 . |Redemption @ 100.00 ... 0. ..02/15/2029 .
57906H-AD-9 .. | MCAFEE CORP. - TERM LOAN B (USD) ....ovvvvvvvnn]vnnnnns ..09/30/2022 . | Redemption @ 100.00 ... .0 ..03/01/2029 .
58503U-AC-7 .. | MEDLINE BORROWER, LP - INITIAL DOLLAR TE ... ..06/30/2022 . |Redemption @ 100.00 ... 0. ..10/23/2028 .
59408U-AB-3 .. | MICHAELS COMPANIES, INC. THE - TERM B LO ... ..09/30/2022 . | Redemption @ 100.00 ... .0 ..04/15/2028 .
59835X-AC-8 .. | MIDWEST PHYSICIAN ADMINISTRATIVE SERVICE .. ..12/30/2022 . |Redemption @ 100.00 ... 0 ..03/12/2028 .
60662)1-AS-1 .. |MITCHELL INTERNATIONAL, INC. - INITIAL T ... ..12/30/2022 . | Redemption @ 100.00 ... .0 .. ..10/15/2028 .
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62908H-AD-7 .. |NEP GROUP, INC. - INITIAL DOLLAR TERM LO ... ..12/30/2022 . |Redemption @ 100.00 ... .0 ..10/20/2025 .
62908H-AK-1 .. |NEP GROUP, INC. - INCREMENTAL TLB ........... ..12/30/2022 . |Redemption @ 100.00 ... 0 ..10/20/2025 .
639391/-AG-8 .. | WAYSTAR TECHNOLOGIES, INC. - INITIAL TER .. ..12/30/2022 . |Redemption @ 100.00 ... . . N 0 ..10/22/2026 .
64072U-AE-2 .. | CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC. .. ..12/29/2022 . |Redemption @ 100.00 ... . 138,897 |.. . 136,292 |.. . 137,078 |. 0 ..07/17/2025 .
64072U-AK-8 .. | CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC. ....{....... .10/17/2022 .| Redemption @ 100.00 ... |..ecevvvenivrriinnnnn Jovvnnnnennnnn 1,831 [l 1,631 | 1,490 1,493 L. .0 ..04/16/2027 .
67053N-AK-0 .. | NUMERICABLE U.S. LLC - USD TLB-11 TERM L ... |....... ..10/31/2022 . |Redemption @ 100.00 ... ....1,053 .. 1,005 <. 1,009 ... 0. ..07/31/2025 .
69291L-AB-2 .. | PECF USS INTERMEDIATE HOLDING IIl CORP - ....|....... ..09/30/2022 . | Redemption @ 100.00 ... .0 ..12/16/2028 .
69315J-AG-8 .. |PAI HOLDCO, INC. - TERM B LOAN (FIRST LI ... |....... ..09/30/2022 . |Redemption @ 100.00 ... 0. ..10/28/2027 .
69515E-AH-5 .. | PACKAGING COORDINATORS MIDCO, INC. - TER ....|....... |.. 12/30/2022 .| Redemption @ 100.00 ... .0 ..11/30/2027 .
70323K-AE-8 .. | PATHWAY VET ALLIANCE LLC - 2021 REPLACEM ... |....... ..12/30/2022 . |Redemption @ 100.00 ... 0. ..03/31/2027 .
T0476X-AK-1 .. | PETVET CARE CENTERS, LLC (FKA PEARL INTE ... |....... ..12/30/2022 . |Redemption @ 100.00 ... .0 ..02/14/2025 .
70533D-AF-7 .. | PEDIATRIC ASSOCIATES HOLDING COMPANY, LL ....|....... ..09/30/2022 . |Redemption @ 100.00 ... 0. .. 12/29/2028 .
70533D-AH-3 ...| PEDIATRIC ASSOCIATES HOLDING COMPANY, LL .. ..06/30/2022 . |Redemption @ 100.00 ... 0 .. 12/29/2028 .
70757D-AZ-2 .. | PENN NATIONAL GAMING, INC. - TERM LOAN B .. ..12/30/2022 .| Redemption @ 100.00 0 ..05/03/2029 .
71360H-AB-3 .. | PERATON CORP. - TERM B LOAN (FIRST LIEN) .. ..12/30/2022 .| Various ............. 0 ..02/01/2028 .
71601H-AB-2 .. | PETCO HEALTH AND WELLNESS COMPANY, INC. .....|.ceeeo. |- 09/30/2022 . | Redemption @ 100.00 ... 0. ..03/03/2028 .
T1677H-AL-9 .. | PETSMART LLC - INITIAL TERM LOAN ...ccvvvveeres] cnnnns ..10/28/2022 . |Redemption @ 100.00 ... .0 ..02/11/2028 .
72431H-AD-2 ...| CORNERSTONE BUILDING BRANDS, INC. - TRAN ....|....... .09/30/2022 . |Redemption @ 100.00 ... 0. ..04/12/2028 .
73044E-AB-0 .. |PODS, LLC - INITIAL TERM LOAN ...ovvvvivinnnnes] eennnns ..12/30/2022 . |Redemption @ 100.00 ... .0 ..03/31/2028 .
73108R-AB-4 .. | POLARIS NEWCO, LLC - DOLLAR TERM LOAN (F ... | ..ot |- 09/30/2022 . | Redemption @ 100.00 ... 0. ..06/02/2028 .
74839X-AF-6 .. | QUIKRETE HOLDINGS, INC. - INITIAL LOAN ( ... |....... ..12/30/2022 . |Redemption @ 100.00 ... .0 ..02/01/2027 .
75605V-AD-4 .. |REALPAGE, INC. - INITIAL TERM LOAN (FIRS ... |....... ..12/30/2022 . |Redemption @ 100.00 ... 0. ..04/24/2028 .
78249L-AD-2 .. |RUSSELL INVESTMENTS US INSTITUTIONAL HOL ....]....... ..07/29/2022 . |Redemption @ 100.00 ... .0 ..05/30/2025 .
78466D-BF-0 .. | SS&C TECHNOLOGIES HOLDINGS, INC. - TERM ... ..12/30/2022 .|Various ............. 0 ..04/16/2025 .
78466Y-AN-8 .. | SRS DISTRIBUTION INC. - 2021 REFINANCING .. ..10/31/2022 . |Redemption @ 100.00 ... 0 ..06/02/2028 .
78466Y-AQ-1 .. | SRS DISTRIBUTION INC. - TERM LOAN ........ ..10/31/2022 . |Redemption @ 100.00 ... . . . N 0 ..06/02/2028 .
80875A-AP-6 .. | SCIENTIFIC GAMES INTERNATIONAL, INC. - | ..04/14/2022 . |Redemption @ 100.00 ... . 299,223 |.. .297,051 |.. ..297,386 |. 0 ..08/14/2024 .
80875A-AT-8 .. | SCIENTIFIC GAMES CORPORATION - FIRST LIE ... ..12/30/2022 . |Redemption @ 100.00 ... 175 1,166 |.. .1,167 | 0 ..04/14/2029 .
81527C-AL-1 .. | SEDGWICK CLAIMS MANAGEMENT SERVICES, INC ... |....... .09/30/2022 . |Redemption @ 100.00 ... ....2,314 .0 .. 12/31/2025 .
845465-AU-7 .. | SOUTHNESTERN ENERGY = TL wevveeneeeeenniiieeeeens | oo ..12/30/2022 . |Redemption @ 100.00 ... 0. ..06/22/2027 .
84857H-AY-6 .. | SPIRIT AEROSYSTEMS, INC. (FKA MID-WESTER ... |....... ..12/30/2022 . |Redemption @ 100.00 ... .0 ..01/15/2027 .
855031-AQ-3 .. | STAPLES, INC. - 2019 REFINANCING NEW TER ... |....... ..11/01/2022 . |Redemption @ 100.00 ... 0. ..04/16/2026 .
86880N-AX-1 .. | SURGERY CENTER HOLDINGS, INC. - 2021 NEW ....]....... ..12/14/2022 . |Redemption @ 100.00 ... .0 ..08/31/2026 .
87876G-AF-9 .. | TECTA AMERICA CORP. - TERM LOAN (FIRST L ... |....... ..12/30/2022 . |Redemption @ 100.00 ... 0. ..04/10/2028 .
88023H-AF-7 .. | TEMPO ACQUISITION, LLC - TERM LOAN B . ..12/30/2022 . |Redemption @ 100.00 ... 0 ..08/31/2028 .
89334G-AZ-7 .. | TRANS UNION LLC - TERM LOAN B .. ..12/30/2022 . |Redemption @ 100.00 ... 0 ..12/01/2028 .
89364M-BQ-6 .. | TRANSDIGM INC. - TRANCHE E REFINANCING T .. ..12/30/2022 . |Redemption @ 100.00 ... 0 ..05/30/2025 .
89435T-AB-0 .. | TRAVERSE MIDSTREAM PARTNERS LLC - ADVANC .. ..12/30/2022 . |Redemption @ 100.00 ... 0 ..09/27/2024 .
89705D-AK-8 .. | TRONOX FINANCE LLC - FIRST LIEN TERM LOA .. ..12/30/2022 . | Redemption @ 100.00 0 ..04/04/2029 .
90266U-AJ-2 .. |UFC HOLDINGS, LLC - TERM B-3 LOAN (FIRST ... | ..ot |- 12/30/2022 .| Various 0. ..04/29/2026 .
90351H-AE-8 .. |US FOODS HOLDING CORP. - COV-LITE TLB ....... |....... ..12/30/2022 . |Redemption @ 100.00 ... .0 .. 11/22/2028 .
90351N-AE-5 .. |USI, INC. (FKA COMPASS INVESTORS INC.) - ....|..ee... .09/30/2022 . |Redemption @ 100.00 ... 0. ..05/16/2024 .
90385K-AK-7 .. |UKG INC. - TERM LOAN (1ST LIEN) ....oooeeereiis [ oeennn ..09/30/2022 . | Various .0 ..06/04/2026 .
91809E-AE-1 .. |UTZ QUALITY FOODS, LLC - 2021 NEW TERM L ... |....... ..12/30/2022 .| Redemption @ 100.00 0. ..01/20/2028 .
94254P-AC-4 ...| WATLOW ELECTRIC MANUFACTURING COMPANY - .....|....... ..09/30/2022 . | Various .0 ..03/02/2028 .
96208U-AT-8 .. |WEX INC. - TERM B LOAN ..eovvvenieeiiiiieeees ..12/30/2022 . |Redemption @ 100.00 ... 0. ..03/31/2028 .
96350T-AC-4 .. |WHITE CAP BUYER, LLC - INITIAL CLOSING D ... ..07/29/2022 . |Redemption @ 100.00 ... .0 ..10/19/2027 .
96925H-AF-9 ...| WILLIAM MORRIS ENDEAVOR ENTERTAINMENT, L .. ..12/28/2022 . |Redemption @ 100.00 ... 0 ..05/18/2025 .
98932T-AD-5 ...| ZELIS COST MANAGEMENT BUYER, INC. - TERM ... ..06/30/2022 . | Redemption @ 100.00 ... .0 .. ..09/30/2026 .
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98975V-Al-8 ..
99Z0KX-9T-8 ..
99Z0L6-FW-2 ..
99Z0LL-3D-4 ..
C6901L-AH-0 ..
C8614Y-AD-5 ..
C9413P-BD-4 ...
DB00OE-AB-8 ..
F6456U-AB-9 ..
L2210T-AE-5 ..
L8908Y-AE-8 ..
L9901E-AE-7 ..
N694%K-AB-7 ..
N8137F-AB-6 ..
P2121Y-AN-8 ..

FLUIDRA, S.A. - TERM LOAN B
MKS INSTRUMENTS, INC. - TERM LOAN
MARLINK AS - (USD) TL ...
ICU MEDICAL, INC. - TERM LOAN A ..

1011778 B.C. UNLIMITED LIABILITY COMPANY ...
XPLORNET COMMUNICATIONS INC. - REFINANCI ....
BAUSCH HEALTH COMPANIES INC. - TERM LOAN ...
MESSER INDUSTRIES GMBH - INITIAL TERM B- ..
BANIJAY ENTERTAINVENT S.A.S. - FACILITY ....
CURIUM BIDCO S.A R.L. - ADDITIONAL SENIO ...
SUNSHINE LUXEMBOURG VI S.A R.L. - FACIL ...

ZACAPA S.A R.L. - FIRST LIEN TERM LOAN .

PEARLS (NETHERLANDS) BIDCO B.V. - TERM L ...

HUNTER DOUGLAS NV - TERM LOAN

CARNIVAL CORPORATION - INITIAL ADVANCE ( ..

..00/30/2022 .
..03/31/2022 .
..07/01/2022 .
..01/01/2022 .
.. 12/30/2022 .
..12/30/2022 .
.. 12/30/2022 .
..00/30/2022 .
..00/30/2022 .
..00/30/2022 .
..00/30/2022 .
..00/30/2022 .
..00/30/2022 .

..09/30/2022

. | Redemption @
.. 12/30/2022 .

Redemption @ 100.00 ...

Redemption @ 100.00
Various .
Various ....
Redemption @
Redemption @
Redemption @
Redemption @
Redemption @
Redemption @
Redemption @
Redemption @
Redemption @

100.00

Redemption @

100.00 ...
100.00 ...
100.00 ...
100.00 ...
100.00 ...
100.00 ...
100.00 ...
100.00 ...
100.00 ...
100.00 ...

3,557 |...

..01/29/2029 .
..10/20/2028 .
..06/28/2029 .
..00/10/2026 .
.. 11/19/2026 .
..10/02/2028 .
..02/01/2027 .
..03/02/2026 .
..03/01/2025 .
.. 12/02/2027 .
..10/01/2026 .
..03/22/2029 .
..02/26/2029 .
..02/26/2029 .
..06/30/2025 .

olo|lo|lo|lo|lo|loloc ccooccoco oo o oo

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,515,452 2,515,389 2,497,431 2, 027 840 7 395 2,254 0 9 649 2,500,213 XXX
2509999997. Total - Bonds - Part 4 201,200,712 214,890,066 210,836,756 211,007,246 201,031 (159,732) 2,678,906 (2,637,607) 210,900,946 (9.761,311) (9,761,311) 6,491,694 XXX
2509999998. Total - Bonds - Part 5 12,418,079 13,183,574 13,089,876 0 0 5,647 65,966 (60,319) 13,029,557 (611,478) (611,478), 251,568 XXX
2509999999. Total - Bonds 213,618,791 228,073,640 223,926,632 211,007,246 201,031 (154,085) 2,744,872 (2,697,926) 223,930,503 (10,372,789)]  (10,372,789) 6,743,262 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
Fidelity Capital
00287Y-10-9 ... ABBVIE ORD .....eevereiiiiiieieeeiiiieeeeeeeinees [ eveees |oe 11/18/2022 . [Markets .......ccoeeriiiis founeiiiiiiins 0.000 |....c.... 1,078,467 |..eeeeeeeeiiiieeee e 360,537 [oeeeenenen 947,800 |........ (587,263)]...eveeeeces (1 (I R (587,263) [..veeeeeennns [\ O 360,537 [oeeeeiiiiiinns 0 foeeeenns 717,930 |......... 717,930 [oeveeennnnnee 39,480 [c.oeeers s
Fidelity Capital
009158-10-6 ... [AIR PRODUCTS AND CHEMICALS ORD .......cccevvens | ceunnns .. 11/16/2022 . [Markets .......ccccoevies founniiiiiinns 0.000 |....c.... 2,110,181 [eoeeeiiis o 770,106 |.......... 2,321,504 |...... (1,551,397 e (1 [ R (1,551,397) |- 0 foeeennne 770,106 |.....evveenenee 0 s 1,340,074 |....... 1,340,074 |............. 48,527 [euveeees s
Fidelity Capital
023608-10-2 ... | AMEREN ORD ......cooiuuvieireeiiiieeeeeeiiieeeeees [ eneees |oe 03/21/2022 . | Markets ... ..2,254,593 |... ...967,943 ..2,310,433 |...... (1,342,489))....eeveeeeeee 0 e 0 | (1,342,489) |... ..967,943 |l 0 s 1,286,650 |....... 1,286,650 |...
Fidelity Capital
025537-10-1 ... | AMERICAN ELECTRIC POWER ORD .......ceevveeeeeis | eennnns .. 11/14/2022 . [Markets .......cccoeeviis foeniiiiiinns 0.000 |....c.... 2,248,006 |...oeeieeeeeiiiins [oeeeas 1,156,386 |......... 2,105,080 |........ (948,644)|.....cccennnnns (1 (I R (948,644) |.....evveennnn 0f...... 1,156,386 |...ooveeernnnnen 0 s 1,091,620 |....... 1,091,620 |............. 51,010 |oeoenns oo
Fidelity Capital
031162-10-0 ... | AMGEN ORD ......eeeeeeiiiiiiieeeiiiieeeeeeiieees [ veees |oe 11/21/2022 . [Markets .... ..1,276,560 |... ..716,972 |......... 1,017,989 |........ (301,018)).... (301,018) |... 716,972 |.... ..559,588 |..........559,588 |...
Fidelity Capita
037833-10-0 ... [ APPLE ORD ....eeeeeiiuiiinieeeceiiieee e e e eieeeee e | s .. 11/15/2022 . [Markets .......ccccooovees fonniiiiiinns 0.000 [..evernnnee 660,661 |-...oveeeeeiiiiieees o 172,089 |......oeee. 767,102 |........ (595,013)]...ceeeeenes (1 (I R (595,013) |- [\ O 172,089
Fidelity Capital
053015-10-3 ... | AUTOMATIC DATA PROCESSING ORD .......cceveeeees [ uvuens e 11/03/2022 . [Markets .... ...766,130 |... .. 454,959 .818,646 |........ (363,687)|.... (363,687) |... ..454,959 |....
Fidelity Capita
064058-10-0 ... [BANK OF NEW YORK MELLON ORD .........cccooveeees | eennnns .. 11/22/2022 . [Markets .......ccooeeeiis fonneiiiiins 0.000 [.eeveennnee 374,779 [oeeeeeiiiiiiiiis e 359,971 [..ocnneeeee 488,801 |........ (128,830 (1 (I R (128,830) [-vvveeeeees [\ O 359,971 [ooeeiiiiiinns (I FT 14,808 |........... 14,808 |......eeee 11,051 |oeeees s
Fidelity Capital
09247X-10-1 ... | BLACKROCK ORD ....eeeeiiuumemreeriaiiinieeeeeiiens [ veee |oe 11/22/2022 . | Markets ........occcveeee foonnenneenee 0.000 [.eeveennnee 921,228 |- oo 675,117 |......... 1,211,286 |........ (536, 169)|....eeeeeenees (1 (I R (536,169) [..eeeeeeennnns 0 foeeennne 675,117 |.ceeeeeeennes 0 foeeeenns 246,106 |......... 246,106 |............. 19,369 [vvvees s
Fidelity Capital
125896-10-0 ... [ CMS ENERGY ORD ......eerreiiumieeeeeiiiiiieeeeees | oo .. 11/16/2022 . [Markets ........cccooeeves foueeiiiiinins 0.000 [.eeveennnee 152,376 [-eveeeeeeeiiiiieeees o 151,883 |............ 158,722 |........... (6,869)|..cceeeeieinns (1 [N T (6,869) [.oceuuevaanns [\ O 151,853 |..eeveeeernnnes (0N T 524 | 524 | 3,784 [ceveeees s
Fidelity Capital
17275R-10-2 ... [ CISCO SYSTEMS ORD ....eeeeeriuemeeeneeiiiiinceeees | eeeenns fon 11/22/2022 . | Markets .......occcoeeeee fovninenennee 0.000 |....c.... 1,001,782 [ [ 548,126 |......... 1,330,770 |........ (782,644)|....cceeennnns (1 (I R (782,644) |................ 0 foeeeannne 548,126 |..occoienennnns [ R 543,656 |.......... 543,656 |.........o.. 19,740 |ovveees s
Fidelity Capital
189054-10-9 ... [ CLOROX ORD ...eeeeriueiieiieeeiiiiieeeeeeiiieeees [ eeeeene ..04/25/2022 . |Markets ........cccooeeiis foeiiiiiiinns 0.000 [.eeveennnee 265,631 [..ooeeiiiiiiiiiiiis e 127,201 |.....o. 305,130 |........ (177,839)]..veeene (1 (I R (177,839) [eeeeeeees [\ O 127,201 | 0 foeeeenns 138,341 |......... 138,341 oo 2,080 |oeiiinn e
Fidelity Capital
191216-10-0 ...[ COCA-COLA ORD ....eeereiiiiiieieeeeiiiiieeeeeeins | eeeenn fee 11/14/2022 . [Markets .......ccooeeviiiis foreniiiiinins 0.000 [.eeveennnee 894,724 | | 611,337 |..oveeene 849,664 |........ (238,327)]- v (1 (I R (238,327) |-eeeeiiieenns 0 foeeeannne 611,337 | 0 foeeeenns 283,387 |......... 283,387 |oeeeeiiens 12,474 |..coeees s
Fidelity Capital
277432-10-0 ... [EASTMAN CHEMICAL ORD ......eovveveeieiiinieeeens [ e .. 11/10/2022 . [Markets .......cccoooevieis foueniiiiinins 0.000 [.eeveennnee 357,428 |- e 329,560 [............ 539,259 |........ (209,699)|.....cceeeuenns (1N (I R (209,699) |- 0 foeeeennne 329,560 [o.eeeiiiiinnns (I FT 27,869 |........... 27,869 |............. 13,558 |.vveees s
Fidelity Capital
293646-10-3 ... | ENTERGY ORD ......cceeeeeeeriiiiinieeseeiiieeeeees [ eveees |oa 11/16/2022 . [Markets .......cooeeriiiis foueeiiiiiiis 0.000 [.eeveennnee 243,376 |- e 210,049 |............ 243,775 |.......... (33,726 (1 [ FOT (33,726) [evveeeeecs 0 foeeeannne PATURZ I OO (I F 33,327 [oeeeenen 33,327 |oeeeeiiins 7,624 o e
Fidelity Capital
3004011-10-8 ... | EVERSOURCE ENERGY ORD .........ceeeeeeiiiciennes [cennnis ..04/27/2022 . [Markets .......ccccoeeeees foueeiiiinnns 0.000 [............ 469,205 ... | 237,439 |............ 477,645 |........ (240,206)].....cccnvnnnes [\ P [ RN (240,206) [....coennnenes [\l 237,439 ). [\ RN 231,766 |......... 231,766 |............... 3,347 [oveeees s
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Fidelity Capital
30161N-10-1 ... ] EXELON ORD ..eeeeeeeeeeenieeeeeemei e eeceeneees [ s .02/02/2022 . | Markets ........eeeeeeeenn foeveennnins 0.000 [oeeuneeeens 752,075 [ Joeeeieees 752,075 |......... 1,104,371 |........ (352,296)|...ccvvnunaans [V [V (352,296) [..ocevvnnnnnnns [V PO 752,075 [oeeeeerennnes [V [V (U R (V] .
Fidelity Capital
316773-10-0 ...|FIFTH THIRD BANCORP ORD .....ccevvuuneeeermmnanes | ceeeens ..11/21/2022 . | Markets .......coevevemnnns Jemnnnnneees 0.000 [oeeuneeeens 284,676 |.oeeeeeeeeeeeeen s 188,165 |....eennneee 297,229 |........ (109,084)|.....ccevvnnnnnns [V [V (109,064) |-.eevveeeees [V PO 188, 165
Fidelity Capital
375558-10-3 ...| GILEAD SCIENCES ORD ....evveunreeemnnneeeeeennnas [ eeeees 171772022 | Markets ..oeeeeeeeeeeeeens [t 0.000 |... ...854,459 |... ... 695,659 . 762,405 |......... (66,746)).... (66,746) ... ..695,659 |....
Fidelity Capital
437076-10-2 ... | HOME DEPOT ORD ...eevvveneeeemnnieeeeernnneeees [ eeeees .. 11/22/2022 .| Markets .......coeveeennnns Joennnnnneees 0.000 [oeeuneeeens 490,301 [.eeeeeeeeeeeeei e 344,341 |oooeeeenens 647,416 |........ (303,074))-ceveeeeeeeennn [V [V (303,074) |-eevveeaeees [V PO 344,341 o [V 145,960 |......... 145,960 |.....cevnnnnns 8,892 [ceeiiies s
Fidelity Capital
446150-10-4 ... | HUNTINGTON BANCSHARES ORD ......oevevemvnnannes [ eeeees 171772022 | Markets ..oeeeeeeeeeeeeens oot 0.000 |... ...91,168 |... .. 100,400 .. 94,987 | 5,413 oo O [ 0 e 5,413 |... .. 100,400 |.... .(9,282)[........... (9,232)]...
Fidelity Capita
447011-10-7 .../ HUNTSMAN ORD ...eeeveeeeeeeennieeeeeemnnieeeeeen [ e .. 11/11/2022 .| Markets .......coeveeennnns Joevnnineeees 0.000 [oeeuneeeens 379,988 [..oeeeeeeeeeeeei e 243,607 |............ 385,773 |........ (142,166)|.....ccevvrennnns [V [V (142,166) |-eevvvneeees [V PO 243,607 [..oeeevennnnnnns [V 136,382 |......... 136,382 [.oeeeeennnnnns 4182 [ceeeiees s
Fidelity Capital
458140-10-0 ... | INTEL ORD ..eeneeienniieeeeeenee e eeeenieeeeee [ s .11/15/2022 . | Markets .....ooveneeeeenns fooeeeinis 0.000 |... ...996,130 |... ... 791,533 ..1,524,915 |........ (733,382)|.... (733,382) |... ..791,533 [.... ..204,598 |..........204,598 |...
Fidelity Capita
459506-10-1 ... | INTERNATIONAL FLAVORS & FRAGRANS ORD .........|...eo.. ..11/10/2022 . | Markets .......ccevveemnnns Joevmnnnneeens 0.000 [oeeuneeeens 561,255 |.eveeeeeeeniiieeeeen [eeeeeeinnnns 590,829 |............ 798,445 |........ (207,616)|...ceeeeennnnnns [V [V (207,616) [.oeeeeenennnns [V PO 590,829 [....covvnunnnnns [V (29,574)|.......... (29,574)|-cvveeeees 14,059 [cooeeeen s
Fidelity Capital
460146-10-3 ... | INTERNATIONAL PAPER ORD ...eevvveeeeieeimniieeee | e 1171472022 . | Markets ....cooveeeeeeeens fooeeeinis 0.000 [oeeuneeeens 236,514 |.eeeeeeeeeeeeeeeen e 249,353 |...oeennnnnn 295,974 |.......... (46,621)]-.eeeeeecennn [V (U (46,621) |-vvveeeeeennnnn [V PO 249,353 |oeiiieiiiinnns [ (12,839)......... [QVR:KE)] T 8,880 |cevvvnn veees
Fidelity Capital
460690-10-0 ... | INTERPUBLIC GROUP OF COMPANIES ORD ..........cc|.erens ..11/15/2022 . | Markets .......cceeveemnnns Jemnnnnnneees 0.000 [oeeuneeeens 726,892 [-oeeeeeeeeeeeeeeni s 422,420 |............ 891,310 |........ (468,890)|...ceeeeennnnnns [V [V (468,890) |-.eevvnnnens [V PO 422,420 |oeoiiieiinnnnns [V 304,472 |.......... 304,472 | 20,706 [.oeevenn veeens
Fidelity Capital
478160-10-4 ...| JOHNSON & JOHNSON ORD .....ceeevvmmneeeemmnnnaneee | ceeees 11/22/2022 . | Markets ..ooeeeveeeeeeeins [t 0.000 [oeeuneeeens 632,844 | [ 338,831 [............ 628,682 |........ (289,851)]-ceveeeeeecnnnn [V [V (289,851) |-eevveneees [V PO 338,831 [..ceeveiinnnnns [V 294,012 |.......... 294,012 [ 13,388 [cooeeeen et
Fidelity Capital
48203R-10-4 ... | JUNIPER NETWORKS ORD ......eeeerrmmmaeeeemmmnnnneee | ceeees ..11/15/2022 . | Markets ........cceveemnnns Jemnnnnneeens 0.000 [oeeuneeens 330,767 [.oeeeeeeeeeeeeeeeni e 299,970 |............ 385,668 |.......... (85,698)|-..vuueeeeeennn [V (U (85,698) |-vvveeeeeeennnn [V PO 299,970 [..eeeevennnnnnns [V 30,797 |........... 30,797 [eeeeeeeeennnn 6,804 [.ccceees ennnns
Fidelity Capital
494368-10-3 ... | KIMBERLY CLARK ORD ......ceeervmuereeemmmnneeeens [ eeeees .11/03/2022 . |Markets .......oeueeeeeeens fooveennnins 0.000 |......... 1477116 | o 1,136,076 |......... 1,650,726 |........ (514,650))-..eeeeeeeennnnn [V [V (514,650) |-eevvenneens [V PO 1,136,076 |..eeveeeenennns [V 341,039 |.......... 341,039 [...eeeeen 44,835 ...t ceiennn
Fidelity Capital
539830-10-9 ... | LOCKHEED MARTIN ORD ...eevvveneeeimnnieeeeeennnas e ..11/21/2022 . | Markets .......coevevennnns Jemnniaeeees 0.000 |......... 1,214,629 [ e 903,763 |............ 929,042 |.......... (25,278)]-cvveeeeceennnn [V (U (25,278) |- eeeverees [V PO 903,763 |[....cevvnunnnnns [V 310,865 |......... 310,865 |..ccvvvnnnnns 15,686 |.oevvenn cevnnnn
Fidelity Capital
580135-10-1 ... | MCDONALD'S ORD ....eeevvreneeeeemnneeeeeeennanees [ eeeees .11/16/2022 . | Markets .....ooeeeeeeeeens fooveennns 0.000 [oeeuneeeens 491,105 [ e 346,458 |............ 482,526 |........ (136,068)|....cceevvrennnns [V [V (136,068) [....cevevvnnnnns [V PO 346,458 |.......eennnnnns [V 144,646 |......... 144,646 |............... TA52 |oevves e
Fidelity Capital
58933Y-10-5 ... |MERCK & CO. INC. .eeeeeiieeiieeiiieieeiniiieeeeens [ .. 11/17/2022 .| Markets .......covveeennnns Jevnnineeees 0.000 |......... 1,808, 114 oo e 575,739 |......... 1,080,042 |........ (454,303)|...ccevnnnenn [V [V (454,303) [....ccvvnnnnnnns [V PO 575,739 [oooeeieinines [V 727,375 |......... 727,375 oo 30,622 |ooeeeees s
Fidelity Capital
59156R-10-8 ... |METLIFE ORD .....eeeeveeeeeeemmenieeeeennneeeeeen [ eeeees .. 11/17/2022 .| Markets .......coeveeennnns Jevnnnnneees 0.000 [oeeuneeeens 671,340 [.oeeeeeeeeeceei e 348,195 |............ 564,910 |........ (216, 714)|..eeeeeeens [V [V (216,714) |- eeeeeeee [V PO 348,195 [...ccovennnnnnns [V 323,145 |.......... 323,145 |.ceeenennnns 15,779 [ceveeeen s
Fidelity Capital
595017-10-4 ... | MICROCHIP TECHNOLOGY ORD ......ceeeeevvmnereenns |eeeees .. 11/23/2022 . | Markets .......coevvvennnns Joevnnnnneeens 0.000 [oeeuneeens 740,570 [.oeeeeeeeeeeeeeni Jeeeeiees 179,204 |............ 883,659 |........ (704,456))-...eeeeeeennnnn [V [V (704,456) |-eeevvenens [V PO 179,204 |eeeeeienee [V 561,367 |......... 561,367 |.ecevvnnnnnns 10,491 [cooeeeen et
Fidelity Capital
646025-10-6 ... NJ RESOURCES ORD .....eeneeevemnnneeeermnnineeeens [ eeeees ..11/16/2022 . | Markets ........ccovvemvnns Joevnnnnnneeens 0.000 [oeeuneeeens 488,567 [..oeeeeeeeeeeeceei s 382,890 |............ 447,554 |.......... (64,664)|.....ceeeeennnnn [V (U (64,664) |eeveneeeeennnnn [V PO 382,890 [....ccevnnnnnnns [V 105,676 |......... 105,676 |.eevvvnnnnnns 12,944 |..oees i
Fidelity Capital
65339F-10-1 ... | NEXTERA ENERGY ORD ......oeeeevveeeeeeeemniineees [ e .. 11/23/2022 . | Markets .......coevevennnns Joemnnnnneees 0.000 |......... 1,669,547 |oeeeeeeeeeeeeieees [ 453,284 |......... 1,960,560 |...... (1,507,276)|..cceeevrnennnns [V (U — (1,507,276) |-evveeeeeeennn [V PO 453,284 |o.eoiiiieinnnnns [V — 1,216,263 |....... 1,216,263 |..ccevnnnnnns 25,585 |..ovuins eeinenn
Fidelity Capital
665859-10-4 ... | NORTHERN TRUST ORD ....euneeevenneieeeermniaeeees [ eeeees .. 11/22/2022 . | Markets .......coeeveennnns Joennninneees 0.000 [oveuneeens 567,163 [.eeeeeeeeeeeeeei Jeeeiees 575,651 |............ 767,896 |........ (192,245)|...ccvvnneeee [V [V (192,245) [..oeeeennees [V PO 575,651 [..oeeenennnnnees [V (8,488)].cccenennn (8,488)..cccvnnnnnns 18,297 [coveeees et
Fidelity Capital
670837-10-3 ...| 0GE ENERGY ORD .....eeveeernnnneeeermnnieeeeeennn [ eeeees .11/03/2022 . | Markets .......oeueeeeeeens foeveennnins 0.000 [oeeuneeeens 533,709 |-eeeeeeeeeniieeeeen [oeeeennnnnns 446,598 |............ 540,390 |.......... (93,793)]-cceevveeeens [V (U (93,793) |- eeevvvneaens [V PO 446,598 |.......oeennnnns [V 87,112 |........... 87,12 |t 21,248 |oeeeeen s
Fidelity Capital
681919-10-6 ...| OMNICOM GROUP ORD ......eeervemmnreermmnnneeeeens [ eeeees ..11/15/2022 . | Markets .......cccoveeennns Joemnnnnnneees 0.000 [oeeuneeeens 677,549 [ e 663,518 |....cevnnnnn 670,640 |........... (VAR VX)) R [V (V) N (7T123) |oeeeeeeeeeees [V PO 663,518 |oeeveeneeeennee [V 14,031 |ooeeeeeenns 14,081 |ooeeennennnns 24,676 |.ccoeeee e
Fidelity Capital
682680-10-3 ... ] ONEOK ORD ..eevveeeeeieniie e eceene e e eeennee | e 11/1172022 | Markets ..oveeeeeeeeeeeens oot 0.000 [oeeuneeeens 598,516 [..oeeeeeeeeeeeeeii Jeeeiees 313,597 |.......... 554,69 |........ (241,098)]-ccvveeeeeennnnn [V [V (241,098) |-eevvveneeees [V PO 313,597 [oooeeiiiiinns [V 284,920 |.......... 284,920 [.....cceenn 28,873 |cceeeees s
Fidelity Capital
704326-10-7 ... PAYCHEX ORD ..evvvenieeeineieeeeeenee e eeeenes [ e .. 11/17/2022 .| Markets .......coeveeennnns Jevnnineeees 0.000 |......... 1,885,502 |-eevveeieeeceeiiiees feeieeeeeene 623,004 |.......... 2,116,433 |...... (1,493,429)|...ccvvvennnneens [V (U — (1,493,429) | [V PO 623,004 |.......oeennnnnn [V — 1,262,499 |....... 1,262,499 |.......c..... 28,704 |.eeees s
Fidelity Capital
713448-10-8 ... | PEPSICO ORD ..11/21/2022 . | Markets .......coevevvmnnns Joevnnnnneees 0.000 |......... 1,008,329 |... .. 535,595 .972,776 |........ (437,181)|.... (437,181) |... ..535,5%5 |.... LAT2,734 |.......... 472,734 |...

717081-10-3 ...

723484-10-1 ...

PFIZER ORD

PINNACLE WEST ORD ...

.. 11/17/2022 .

.03/03/2022 .

Fidelity Capital
Markets
Fidelity Capital
Markets ....

.............. 0.000

..... 0.000 |...

............ 773,616

.. 1,329,697 |...

............ 472,531

1,082,833

... 950,705

1,331,680

(478,174), (478,174)

(248,847)|....

(248.847) |...

........... 472,531

..1,082,833 |....

......... 301,085

. 246,864

301,085

246,864 |...
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SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CUsSIP Number of Adjusted Valuation (Amor- [ Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Fidelity Capital
742718-10-9 ...|PROCTER & GAMBLE ORD ......eovevevennneeeeenennns [ eeeees 1172172022 . | Markets ...ooovveneeeeeenns fooeeeiins 0.000 |......... 1,605,604 |.eeevneeeeeceeiiees foeeeeeeeene 815,282 |......... 1,832,096 |...... (1,016,844)|....cccvvnnnnnnns [V (U — (1,016,844) |-eeeeeeeeen [V PO 815,252 [..oeevieninnnnns [V 790,352 |.......... 790,352 o Y7 FN
Fidelity Capital
744320-10-2 ... | PRUDENTIAL FINANCIAL ORD ..eevvveeeeeeceniieees [ ..11/04/2022 . | Markets .......ccoeveemnnns Joemmnnnnneeens 0.000 foeeeeeennnn 78,067 |-eeeeeeeeeennieeeeee foeeeeeennnnns 58,883 |.....covnnnnn 81,180 |.......... (22,298)]..ccevveeaens [V (U (22,298)
Fidelity Capital
75513E-10-1 ... | RAYTHEON TECHNOLOGIES ORD .... ..11/15/2022 . | Markets ........coovvemenns Joevnnnnnneees 0.000 |... ... 399,581 ...(94,404)).... ...(94,404) |...
Fidelity Capital
76131D-10-3 ...| RESTAURANT BRANDS INTRNATIONAL ORD ........... [P, ..10/05/2022 . | Markets ........cceeeemvens Joemnnnnnnenens 0.000 [oeeuneeeens 154,358 [..eeeeeeeeieeeeeeen [oeeeeeninnns 168,569 |.....ennnnee 167,477 |.oeeeenenens 1,002 [ooeeiiiieiinns [V (1) 1,002 |oeeeeiieeeees [V PO 168,569 [c.eeeeeeeennnnns [V (14,211)f......... (QLIVARD] R 4444 ...t e
Fidelity Capital
816851-10-9 ...| SEMPRA ORD ... ..11/14/2022 . | Markets .......coovvvemnnns Jemnnnnneees 0.000 |... ...243,935 |... ...201,622 203,711 |.. ..(2,00).... ..(2,090) ... ..201,622 |.... 42,314 |...........42,314 |...
Fidelity Capita
838518-10-8 ...|S JERSEY INDS ORD ....eeevvveneeeeemmnineeeeennns [ eeeees ..03/16/2022 . | Markets ........ccoeveenenn Joemnnnnnnenens 0.000 [oeeuneeeens 325,655 |.evueeeeeniiieeeeen [oreeeennnnns 215,997 |............ 250,752 |oueennnnnn (34,755)].ccceeveeeees [V (U (34,755) | eeeeeneees [V PO 215,997 [oooeeiiiins [V 109,657 |......... 109,657
Fidelity Capital
84857L-10-1 ...| SPIRE ORD ..eeveeeeeeeeeeie e eerne e e eeenee e .11/15/2022 . | Markets .....ooveneeeeenns fooeeeinis 0.000 |... ...910,021 |... ... 859,367 . 825,685 |.. ...43,650 |.... ... 33,682 |... ..859,367 |.... .50,654 |...........50,654 |...
Fidelity Capita
857477-10-3 ...| STATE STREET ORD ....envvveeeeeneeeeeenniaeeeeens [ eeeeees ..11/21/2022 . | Markets .......coevevennnns Joevnnnnneees 0.000 [oeeuneeeens 997,559 |.eeeeeeeeeeeeeeeen [oeeeeiiinns 761,289 |......... 1,121,580 |........ (360,321)]-ceveeeeeeennnn [V [V (360,321) |- eevvvneeeees [V PO 761,259 [..ooeeninnnnnnes [V 236,300 |......... 236,300 [.....ceennnnn 21,565 [coeeees s
Fidelity Capital
87612E-10-6 ...| TARGET ORD ....eooveeeennneieeeennieeeeeennneeeees [ eeeeees .11/15/2022 . | Markets ....coovenieeeeeens fooveiinis 0.000 |......... 2,300,280 [-oeeeeeeneeeeeenii Jeeeeieees 732,060 |......... 3,240,160 |...... (2,508, 100)|-..cceeevnnnnnns [V (U — (2,508,100) |-vvveeeeeeeennnn [V PO 732,060 |eeveuneeeannes [V — 1,568,220 |....... 1,568,220 |..ccevnnnnnns 42,210 [oeeeeees s
Fidelity Capital
911312-10-6 ...| UNITED PARCEL SERVICE CL B ORD ..eevvvveneeeeee | e ..11/14/2022 . | Markets .......ccevveemnnns Joevmnnnnneeens 0.000 [oeeuneeeens 208,003 [..eeeeeeieeeeeenin Jeeeeneees 121,395 |..oceeeenees 248,634 |........ (127,240))- v [V [V (127,240) |- eeveeeeeeee [V PO 121,395 oo [V 86,609 |........... 86,609 |..ccvvnnnnnnns 7,053 [ceeeeees s
Fidelity Capital
921946-40-6 ... | VANGUARD HI DV YLD ETF ..ovieieiiieeeeecenieee e .03/31/2022 . |Markets .......oeueeeeeeenn foeveennnins 0.000 |......... 1,496,301 |oeeeeeieeeceeieees [ 932,439 |.......... 1,479,852 |........ (547, 413)- e [V [V (547, 413) [t [V PO 932,439 |oeieieeennnnns [V 563,862 |......... 563,862 [.......ccenn. 8,741 [oeeeeees s
Fidelity Capital
922908-76-9 ... | VANGUARD TSM DX ETF ...eeeeieiiieeeeeeiieeeeee [ oo ..03/31/2022 .| Markets .......coevveemenns Joemmnnninenes 0.000 |......... 3,752,094 |..eeeeeeeeieeeeeen [oeeeeene 1,673,309 |.......... 3,923,400 |...... (2,250,091)]-vvveeeeeeennnn [V (U — (2,250,091) |-eeevvnenees [V PO 1,673,309 |oeevenieeeennee [V — 2,078,785 |....... 2,078,785 |.ccvvrnennnns 11,508 |.ovvvens ceeinen
Fidelity Capital
92939U-10-6 ... | WEC ENERGY GROUP ORD .....eeevunereeemmnnnieeaenns [eeees 1171872022 .| Markets ....cooveueeeeeens foeeeiniis 0.000 [oeeuneeeens 479,883 [.eeeeeeeeeeeeeei e 282,465 |............ 479,040 |........ (196,575)-wevveeeeeennnnn [V [V (196,575) |+ eevveeeeeens [V PO 282,465 |...ccevnnnnnnnns [V 197,418 |......... 197,418 |oeeeeeenns 11,815 | e
Fidelity Capital
931142-10-3 ... | WALMART ORD ....oeeeeeeneeeeeeemnnieeeeeemneeeees [ eeeees ..11/15/2022 . | Markets .......cccovvemnnns Joemnnnnnneeens 0.000 [oeeuneeeens 526,183 [.oeeeeeeieeeeeeei s 202,102 |............ 506,415 |........ (304,313 v [V [V (304,313) [.eeeeennnnns [V PO 202,102 [.oeeeerinnnnes [V 324,081 |......... 324,081 [...eeeeeeenn 6,825 [cceeiees s
Fidelity Capital
94106L-10-9 ...| WASTE MANAGEMENT ORD ......cevvvuurreermnnnannees [ eeeees .11/03/2022 . | Markets .......ooueeeeeeenn foeveennnins 0.000 |......... 1,673,328 |oeeeeeeeeceeeees [ 610,954 |.......... 1,732,422 |...... (1,121,468)|....ccevnnnennnns [V (U — (1,121,468) |-eeveeeeeeen [V PO 610,954 |.......oeeennnns [V — 1,062,374 |....... 1,062,374 |..coennnnnnns 1,297 [ooeeeeen s
Fidelity Capital
963320-10-6 ... | WHIRLPOOL ORD ...cevvvveneeeeennieeeeennneeeees [ eeeees ..11/03/2022 . | Markets .......coevevemnnnn Joemnnnnnneeens 0.000 foeeeeeennnn 52,087 |oeeeeeeeeenieeeeeen foreeeeeeinns 55,157 [oereeeennnnns 93,864 |......... (38,707 eeeeeeenns [V (U R (38,707) |-vveeeeeeennnnn [ P 55,157 |oeveeeiinins [V (3,120)f........... (7 V0)] FE— 2,100 foeerires s
Fidelity Capital
98389B-10-0 ... | XCEL ENERGY ORD ......eeeeeeveuuieermmnnnnnaaeennns | onneees ..11/16/2022 .| Markets .......coeveveennnn Jovnnnnnnenes 0.000 |euuueeens 726,786 |- eevvneeeecenninnes fooeeeieenns 296,993 |oeeuinnnnns 687,155 |........ (390,162)]-cvvuenaeeennnnn [ (O (390,162) |-eevvvennaaees [ PO 296,993 [o.iiiiiinnnnns [ N 429,793 |.......... 429,793 |.oevenninnnns 13,004 [oooeiies ennnns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 52,990,277 XXX 30,293,257 56,932,371 (26,629, 146) 0 9,968 (26,639, 114) 0 30,293,257 0 22,697,021 22,697,021 998,135 XXX
Fidelity Capital
46432F-84-2 ... | ISHARES:CORE MSCI EAFE ....eeeneeeeeeeiieeeeeennn e ..04/29/2022 . |Markets ........ccoeeeevenn Joernnnnnneeens 0.000 [oeeuneeeens 383,097 [.eeeeeeeieeeeeeei e 433,811 [............ 432,912 [.oeeeiiies 899 |eeeiieieeeinas [V (U1 IR 899 [..oceiiiiinnnns [V PO 433,811 [ [V (50,714)|......... (50, 714) [t (S
Fidelity Capital
46435G-32-6 ... | ISHARES:CR MSCI INTL DM evvveeeeeeinneeeeeeen [eeeeenn [en 04/29/2022 . |Markets ........oeeeeeeeens fooveemnnnnnns 0.000 [oeeuneeens 388,784 [ e 434,642 |............ 434,411 | 281 | [V (U1 IR < I [V PO 434,642 |...coiiieinnnnns [V (45,858)[......... (45,858)[.....ccvvnnnnnnns L5741 .
Fidelity Capital
808524-79-7 ...| SCHWAB STR:US DIV EQ ETF .eveeeeeeiieeeeeeeen [ s ..05/23/2022 . |Markets ........ccoeeeeenns Joennnninneeens 0.000 |......... 1,717,401 | oo 903,119 |......... 1,798,468 |........ (895,349)|...ccvvnnnnnnnn [V [V (895,349) [...ccevvnnnnnnns [V PO 903,119 [..oeeerennnnnnes [V 814,282 |......... 814,282 |............. 517 | e
Fidelity Capital
921943-85-8 ... | VANGUARD DEV MKT ETF ..eerreeeieeeeeiieeeeeen [ oo ..04/27/2022 . | Markets .......ccoeveeennnn Jennnnnneeens 0.000 |......... 511,185 [ s 3,580,881 |......... 5,758,036 |...... (2,177 ,155) |- [V (U — (2,177 ,155) |-eeeeeeeeen [V PO 3,580,881 [oeeeeeeeeennnns [V — 1,530,304 |....... 1,530,304 |............... 9,337 |oevvins eevnann
Fidelity Capital
921946-40-6 ... | VANGUARD HI DV YLD ETF ..ovieieiiiieeeeeeeieee e ..05/24/2022 . |Markets .........coeeemeenn Joennnninnneens 0.000 [oeeuneeeens 920,320 |-eveneeeeenieeeeeen foeeeeennnnns 598,703 |............ 951,814 |........ (353, 111) |- [V [V (353,111) |+ eeeeeeeees [V PO 598,703 |[....ccvvvunnnnns [V 321,617 |......... 321,617 [ 5,622 |.uvuis cennnnn
Fidelity Capital
922908-76-9 ... | VANGUARD TSM DX ETF .....eeeeremiinierrmnnnnanaes | oneeens .. 11/22/2022 .| Markets .......ooeivvennnns Joonnnnnnnnnes 0.000 |........ 29,546,545 [...oovnniiieiiiiis e 15,230,163 |........ 35,785,9% |..... (20,555,833)[...ccvvnnnnns [ 0[..... (20,555,833) [....ceevnnnnnnns [V PO 15,230,163 |.oovveeneeenes 0[..... 14,316,382 |...... 14,316,382 |............ 265,173 |evvens cevnnnn
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 38,067,332 XXX 21,181,319 45,161,636 (23,980,317) 0 0 (23,980,317) 0 21,181,319 0 16,886,013 16,886,013 292,806 XXX
5989999997. Total - Common Stocks - Part 4 91,057,609 XXX 51,474,575 102,094,007 (50,609, 463) 0 9,968 (50,619,431) 0 51,474,575 0 39,583,034 39,583,034 1,290,942 XXX
5989999998. Total - Common Stocks - Part 5 1,987,701 XXX 2,159,287 0 0 0 0 0 0 2,159,287 0 (171,586) (171,586) 36,130 | XXX
5989999999. Total - Common Stocks 93,045,310 XXX 53,633,862 102,094,007 (50,609, 463) 0 9,968 (50,619,431) 0 53,633,862 0 39,411,448 39,411,448 1,327,072 XXX
5999999999. Total - Preferred and Common Stocks 93,045,310 XXX 53,633,862 102,094,007 (50,609, 463) 0 9,968 (50,619,431) 0 53,633,862 0 39,411,448 39,411,448 1,327,072 XXX
6009999999 - Totals 306,664, 101 XXX 277,560,494 313,101,253 | (50,408,432) (154,085) 2,754,840 (53,317,358) 0| 277,564,365 0 29,038,659 29,038,659 8,070,334 [ XXX
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
91282C-EN-7 .. [UNITED STATES TREASLRY .......cccoovvvvivnnn feennnnn ..05/13/2022 .| Various .......ccceeeeiiiiiiinnnnnnns ..06/30/2022 .| GOLDMAN ....ovvvvvvvnnnnnnins Jovvinnnnnnnns 800,000 |.......... 794,098 |.......... 787,875 )............ 794,267 |oviieiiiennns Ol L . [U P 69 ., Ol 0 loeeeennns (6,392)]........... (6,392)............ 3,946
0109999999. Subtotal - Bonds - U.S. Governments 800,000 794,008 787,875 794,267 0 169 0 169 0 0 (6,392) (6,392) 3,046
3140MR-ZP-5 .. [FN BWO749 - RMBS .... T ..06/07/2022 .‘SALOMON BROTHERS INC . .. 11/18/2022 .‘Paydcwn ... 3,985,000 |[....... 3,971,393 |....... 3,730,746 |......... 3,970,683 |.... 0. 0 o0 (239,937)|........ (239,937)|. .. 72,397 |...
3140QP-CL-9 ...[FN CB3674 - RMBS .... v eeennn. [..06/07/2022 . ..11/18/2022 .| Paydoun .... oo foennn.... 4,228,574 .......4,137,3% |....... 3,843,404 |......... 4,140,217 |.... .. 0. , .0 .. L0 (296,814)|........ (296,814)|. ..68,270 |... .
0909999999. Subtotal - Bonds - U.S. Special Revenues 8,183,574 8,108,788 7,574,149 8,110,900 0 2,112 0 2,112 0 0 (536,751) (536,751) 140,667 10,207
CHARLES RIVER LABORATORIES INTERNAT |ONAL WELLS FARGO SECURITIES
159864-AE=7 .. | cevrrnireeeiiiiieee e | s ..02/04/2022 .| SALOMON BROTHERS INC .... ..11/02/2022 .|LLC ... ...100,000 |... ..98,750 ...87,087 |....

..11/10/2022 . [ MARKETAXESS CORPORATION . |....
JEFFERIES PARTNERS
30251G-BD-8 .. | FMG RESOURCES (AUGUST 2006) PTY LTD .... |C...... ..04/06/2022 . [ MORGAN STANLEY CO ................ .. 11/18/2022 [ OPPORTUNITY ... | 100,000 |......... 100,000 |........... 92,083 |.......ecen 100,000
BANC OF AMERICA/FIXED

201723-A0-6 .. | COMMERCIAL METALS CO ....eevvveeeeeiiiiiees | e ..01/13/2022 .[B.A. Securities Inc. .... ....10,000 |........... 10,000 ....8,210 |....

38869A-AD-9 .. | GRAPHIC PACKAGING INTERNATIONAL LLC .... |....... ..01/24/2022 .[B.A. Securities Inc. . . [--11/14/2022 .| INCOME ...100,000 |........... ... 82,531 |....
55354G-AH-3 ... MSCI INC ....eovviiiiiiiiiiiiiiiiieeeciiis [ e ..02/18/2022 . . |--11710/2022 .| Citigroup (SSB) .. ....30,000 |........... 29,850 . ... 25,911 |....
65480L-AD-7 .. |NALT 2022-A A3 - ABS .....cceovviieeeciiies | aeeens ..06/24/2022 . .. 11/18/2022 . [Various ......ccoeeeeeeniens |oeeennns 1,500,000 |....... 1,499,987 |....... 1,470,956 |......... 1,499,988
JEFFERIES PARTNERS
780153-BR-2 .. | ROYAL CARIBBEAN CRUISES LTD ......ccceees | uenenns ..11/09/2022 . [Citigroup (SSB) ......cceeureeenns .. 11/18/2022 . [OPPORTUNITY ...t |, ,000 fouueeennn. 750 oo 393 |
JANE STREET EXECUTION
81211K-AY-6 .. | SEALED AIR CORP ......ooveiiiiiiiiiieieiiis | e ..04/22/2022 .[B.A. Securities Inc. . .. 11/14/2022 . [ SERVICES LLC ...............

04/26/2022 .|B.A. Securities Inc. .... |
.. 12/12/2022 . [Various ...........cccceeees
BANC OF AMERICA/FIXED

90184L-AP-7 .. | TWITTER INC
928574-BK-5 .. | VODAFONE GROUP PLC ..

.02/24/2022 . | Various
..06/07/2022 .| JP Morgan Securities LLC ..

988498-AR-2 .. [ YUM! BRANDS INC ......oevvmmmmminiiiniiiiiiins [ eeeees ..03/24/2022 .|B.A. Securities Inc. ............ .. 11/14/2022 | INCOME .....ovvvvvnniiniiiins foeeeeieennns 100,000 |......... 100,000 |........... 91,438 |............ 100,000

PERSHING DIV OF DLJ SEC
98980B-AA-1 .. [ZIPRECRUITER INC ....cevvvvvvnnnnninnnnnnnnnn [ eeeeees ..01/28/2022 .| Various ..........ccceeeuninnnnnnnes .. 11/14/2022 |LNDING ..oevvvvvnnnnnnninnnns fooeeeenennns 125,000 |.......... 124,438 |.......... 101,99 |............ 100,938 |...eevvvennnnnes [ .7 23,542 |.......... (23,500)]..cnnnnn [\ P [V PP 1,056 |[............ 1,056 [...eeenn 5,278 |uvvveiinnenns 236
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,090,000 3,091,034 2,961,766 3,024,966 0 (102) 65,966 (66,068) 0 0 (63,200), (63,200) 89,620 5,601

ARAMARK  INTERMEDIATE HOLDCO CORPORATION

03852J-AL-5 .. R [ ..02/28/2022 . [ DIRECT . |--05/01/2022 .| Direct ...100,000 |... ...98,093 |.... 113 LB e O 0 e 0 0]
44931Y-AD-9 ...| ICU MEDICAL, INC. - TERM LOAN B .....oce. |eeeeens ..01/01/2022 . [BZW SECS .. ..12/13/2022 . |Various .... ...110,000 |... ... (3,356)|.
TECOSTAR HOLDINGS, INC. - 2017 TERM LOAN
BTBTBH-AC-4 .. | .eeeierieeeeeciiiiieee e [ ..01/31/2022 . [Various ........ccoeccumeeerianns ..05/31/2022 . [Various .......ccccoeecvueens Joeriiiinnns 100,000 |........... 96,904 |........... 90,026 |....eeveenns 97,378 eeeeeeiiieeans O e 75 [ O o 75 [ 0 [0 [ (7,382)) (7,382)]-.cceee (8,601)]-.ceveeeeenennes 0
AXALTA COATING SYSTEMS DUTCH HOLDING B B
90347B-AH-1 .. | ... ... |D. ..05/23/2022 . [Various . ..12/20/2022 . Redemption @ 100.00 ...... ...400,000 |... 396,199 [ceeeeeeiiiiiiecn O oo 1,715 e O e 1715 el O 0 03,801 | 3,801 |.
FORMULA ONE MANAGEMENT LIMITED - FACILIT
L2465B-A0-9 .. | .ooiiriiiiiiiiiiiie e D...... ..03/04/2022 . [P Morgan ...........ccceeeeennnnnnns ..11/23/2022 . [Redemption @ 100.00 ......|...c.eeee. 400,000 |.......... 397,139 |.......... 400,000 |............ 398,228 [...ooeeennnnnns 0 foeiennnes 1,090 | [ 1,090 e [\ PP [ PN 1,772 |............ 1,772 ... 12,505 | 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,110,000 1,095,956 1,094,289 1,099,424 0 3,468 0 3,468 0 0 (5,135), (5,135) 17,335 0
2509999998. Total - Bonds 13,183,574 13,089,876 12,418,079 13,029,557 0 5,647 65,966 (60,319) 0 0 (611,478), (611,478) 251,568 16,510
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
Fidelity Capital Markets
09247X-10-1 .. | BLACKROCK ORD .......eevvvveriiiriiiineiiiins [ aeeeens ..01/18/2022 .[Fidelity Capital Markets ....... L 11703/2022 [ e | 120.000 |........... 99,841 |........... 75,597 ooeeeennnns 99,841 [.viiiiiiins [V O (0 (VN (V0 (I O [V R (24,244)).......... (24,244)|....... 1,757 [ 0
Fidelity Capital Markets
11136F-10-1 .. | BROADCOM ORD .....eeeevvvieieeriiiiiineeenes [ ..01/25/2022 . [Fidelity Capital Markets ....... L A1/15/2022 [ e | 480.000 |......... 262,165 |.......... 245,910 | 262,165 [..oveeeeeiinnnns [V O (0 (VN (V0 (I O [V R (16,255)......... (16,255)f............ 5,904 | 0
Fidelity Capital Markets
172967-42-4 .. | CITIGROUP ORD .......ccevvveeveevinniinnnenns [ s ..02/22/2022 . Fidelity Capital Markets ....... L /11/2022 | e | 7,500.000 |.......... 494,304 |......... 348,667 |............ 494,304 |.oooiiiiiiiienn [V O (0 (VN (V0 (I O [V R (145,637)........ (145,637)]..ccvnee 1,475 [ 0
Fidelity Capital Markets
210377-10-9 .. | CONSTELLATION ENERGY ORD .........cccvvers |eeeeenn ..02/02/2022 . [Fidelity Capital Markets ....... ..03/08/2022 . [ ..eviiiieeiiiiiieeeeiiees | 6,373.334 |.......... 222,929 | 334,075 |.....ovenn 222,929 | [V O (0 (VN (V0 (I O [V R 111,145 |......... 11,145 |, 899 | 0
Fidelity Capital Markets
302316-10-2 .. | EXXON MOBIL ORD .......ovvvveevinniinnneniins | aeeeees ..02/08/2022 . [Fidelity Capital Markets .. L AT/2022 | e ..oeeeen. 1,200,000 |........... 96,972 ..133,906 |.... ...96,972 |.... ...36,933 |........... 36,933 |.

38141G-10-4 .. [ GOLDMAN SACHS GROUP ORD ..........ccoeeeeens | eeeeens ..04/12/2022 . |Fidelity Capital Markets ....... L 11703/2022 [ e | 300.000 |........... 95,823 |.......... 103,945 |............. 95,823 [.vviiiiiiiins 0 foeeieeiiinis [V O (VN (VN FO 0 forreaiiiiiinns [V FTIN 8,122 |............ 8,122

681919-10-6 .. [OMNICOM GROUP ORD .........ccceeeeeiiiiiiiees feeeees ..01/05/2022 . |Fidelity Capital Markets ....... . 10/31/2022 | iiiiiieiiiiiiiee e | 460.000 |........... A.773 [ 33,299 |..oouvnenns 4,773 foovrieiaeiinns [ N O, [V O, [\ OOOn O finnnn (1.478)|........... L 478)]. 966 |..veriieiinnnns 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
Fidelity Capital Markets
963320-10-6 .. [WHIRLPOOL ORD ...........ceeeeeninnnnnnnnnnnnn | eeeeees ..03/31/2022 . |Fidelity Capital Markets ....... .. 11/03/2022 .| uvviniiiiiiiiiiiiiiiiiiinn e 2,480.000 |......... 468,422 |......... 326,610 |............ 468,422 |.........ee..... [ P [V [ PP [V [\ P [V P (141,813)[........ (141,813)[.....eeen 9,520 |.oooeiiiiiiiins 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,775,230 1,602,007 1,775,230 0 0 0 0 0 0 (173,223) (173,223) 36,130 0
Fidelity Capital Markets
46432F-84-2 ...[ ISHARES: CORE MSCI EAFE ......covvvnvvvvinnnn [ eennnnn ..04/29/2022 . |Fidelity Capital Markets ....... L. 04/29/2022 .| eenniiiiiiie s [ 2,900.000 |......... 190,675 |......... 191,805 |.....cevees 190,675 |ovvveeniiiiinnnnn [ PO (U A (U (U} [V (1 RN 1,130 |oveeennnnns 1,130 | [V FO 0
Fidelity Capital Markets
464356-32-6 ...| ISHARES:CR MSCI INTL DM ......ccevvvnnvenee fovennnn ..04/29/2022 . |Fidelity Capital Markets ....... L.04/29/2022 ] i i 3,215.000 |......... 193,382 |.......... 193,889 [............ 193,382 [..oovvveininnns [ P [U [U (U [0 o [U . 507 [t 507 |ooeeeiiiiien [ PO 0
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 384,057 385,694 384,057 0 0 0 0 0 0 1,637 1,637 0 0
5989999998. Total - Common Stocks 2,159,287 1,987,701 2,159,287 0 0 0 0 0 0 (171,586) (171,586) 36,130 0
5999999999. Total - Preferred and Common Stocks 2,159,287 1,987,701 2,159,287 0 0 0 0 0 0 (171,586) (171,586) 36,130 0
6009999999 - Totals 15,249,163 14,405,780 15, 188,844 0 5,647 65,966 (60,319) 0 0 (783,064) (783,064) 287,698 16,510




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0

DISH DBS CORP . PO I veveeeeenns |- 11/14/2022 | BANC OF AMERICA/FIXED INCOME ............. 03/15/2023 . |.. ...0

SPRINT LLC ..... . 12/06/2022 .| Various ......cceeeevvvnnnnns 09/15/2023 . 0. .435,000 |.

BMW US CAPITAL LLC . . 11/03/2022 . | LLOYDS SECURITIES INC 04/12/2023 . 0. ..1,000,000 |.

PACCAR FINANCIAL CORP . ..12/09/2022 . | LLOYDS SECURITIES INC ... 04/06/2023 . 0. .475,000 |.

BANK OF MONTREAL ........... . 11/10/2022 . | TORONTO DOMINION SECS USA INC 04/14/2023 . 0. .300,000 |.

The Procter & Gamble Company [T coennneens |.12/2172022 ] GOLDMAN L.vvvvinniiiiiiiiiii e 03/22/2023 . |.. I , ...0 1,625,000 |....
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 4,142,081 (44) 4,846 0 0 4,160,000 4,137,278 28,021 0 XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,142,081 (44) 4,846 0 0 4,160,000 4,137,278 28,021 0] XXX XXX XXX
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX
2419999999. Total - Issuer Obligations 4,142,081 (44) 4,846 0 0 4,160,000 4,137,278 28,021 0] XXX XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2509999999. Total Bonds 4,142,081 (44) 4,846 0 0 4,160,000 4,137,278 28,021 of XXX XXX XXX
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 o] XXX XXX XXX
7709999999 - Totals 4,142,081 (44) 4,846 0 0 XXX 4,137,278 28,021 of XXX XXX XXX

1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A .0 1B.. WS .0 1D.S 1,608,931 1E..$ ..o 472,633 1F .. .. 1,205,962 1G..$ oo 0
1B ...0 2B.. WS
1C ....441,130 3B.. S
1D ...0 4B.. -$ .323,425
1E 0 5B.. .8
1F 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Bankone ........ccoeveeieeeiiiie e Indianapolis, IN .ooooooiiiiieeeenens | e e 00000 [ O e O e 2,390,756 |..XXX.

JP Morgan Chase . New York, NY

... New York, NY ... .888,382 |..XXX.
Bank of NY Mellon . . New York, NY .. 6,614,714 . XXX.
PNC Bank ............... Pittsburgh, PA ...ooooovveeiinicnniciicn [ eeveeenn foreennen00000 o 0 i 0 i, (24,027,862) [..XXX.
0199998 Deposits in ... 4 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 240,759 | XXX
0199999. Totals - Open Depositories XXX XXX 0 (13,893,251) [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 | XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 (13,893,251)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX

(13,893,251)'

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

1. January.....n 26,798,077 4. 10,960, 118 7. (19,137,753) 10. October......[ccoriennne (15,712,732)
2. February...|.oooiiinis 18,756,986 5. (3,876,628) 8. (15,528, 128) 11.  November...|....c..cccocenes (15,606,938)
3. March (3,674,051) 6. (3,989, 366) 9. September (15,743,591)]  12. December (13,893,251)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
Cummins Inc. .........ee. R U 12/15/2022 ..oovvvvi |, 0,000 [oaeeennnnns 02/01/2023 ...oovvves | 4,981,314 |..
DNB Bank ASA 12/20/2022 . ...0.000 |. ..03/20/2023 ...4,951,358 |..
John Deere Capital Corporation T IO 12/14/2022 0.000 f...cvunnennd 01/25/2023 woevvvves feeriiiii 3,490,130 |..
Linde INC. ovvveeeeiieieeeeie e N IO 12/22/2022 0.000 [.....c..... 02/07/2028 ..eeeeeee |eeeeeeee e 4,977,697 |..
Novartis Finance Corporation ..... 12/21/2022 . ... 0.000 |. . 01/12/2023 ...4,993,461 |..
Pacific Life Short Term Funding LLC .. 12/20/2022 . ...0.000 |. ..03/13/2023 ...4,953,061 |..
Salt River Project Agricultural Improvem . 12/21/2022 . ... 0.000 |. . 02/16/2023 . ...4,971,250 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer 33,318,272
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 33,318,272
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 33,318,272
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 33,318,272
09248U-70-0 ....... BLKRK LQ:FEDFUND INSTL . 56,723,288 |..
857492-70-6 ....... SS INST INV:US GV MM PRM ... e 12/27/2022 i | 120 [ i [ 1,091,701 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 57,814,989
8609999999 - Total Cash Equivalents 91,133,261 196,279 50,303

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

...0 1B.. WS ....4,953,061 1D .$......... 14,916,070 1E..$............ 13,449,141 1F .8 i 0 1G98 i 0
0 2B.. .$ .0
0 3B.. .$ .0
0 4B.. .$ .0
0 5B.. WS 0
.0



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands
Canada
Aggregate Alien and Other

PROPERTY & CASUALTY RESERVE
WORKER'S COMPENSAT ION

WORKER'S COMPENSATION ...

Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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