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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

ASSETS

10.
1.
12.
13.
14.
15.

16.

Current Year

Prior Year

1001.
1002.
1003.
1098.
1099.

1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
Bonds (Schedule D). e 5,729,847 247 |....oveeeiivenreees [ 5,729,847 247 |........... 5,436,119,000
Stocks (Schedule D):
2.1 Preferred StOCKS ..o [ [ [ [
2.2 COMMON SIOCKS ... e 290,832 |........... 1,022,691,483 |............ 1,022,982,315 |...ccovennne 997,193,994
Mortgage loans on real estate (Schedule B) ...........ccccoooveiririeieieeeenenerieeeees [ 762,040,576 |....cocoveeeeeeiiccieenes [ 762,040,576 |............... 639,322,620
Real estate (Schedule A):
4.1 Properties held for the production of income (less
B ENCUMDIANCES) ..vvvveviieiirieiineeieisieesieeses oo sieenes [t eeeeees [ttt [oeeeeeseie e
4.2 Properties held for sale (Iess $§ ..o
L= o0 a gl o] = TaTor= ) O O O OO OO
Cash ($ cveveennne 61,146,560 Schedule E - Part 1), and cash
equivalents ($  .ooooocccrieeccceees , Schedule E-Part2) .........ccccccoes o 61,146,560 |.....oooceieiciiciiiciies [ 61,146,560 |.......ccceece 36,946,273
Short-term investments (Schedule DA) ...........cccueeiieieieieieeeeeeeeeeee e e 137,562,148 | ..o e 137,562,148 |............... 222,708,581
Derivatives (SCRedUIE DB) ..........c.c.cveveueueueiiieieieseeeeeeeeeee e eseseese s sess s |eees e sesesesessneees oeenesenseeeeas 336,728,867 |...coenveee 336,728,867 |............... 124,667,149
Other invested assets (SChedule BA) .........c.ccccvovoveveveveuieeeeeeeeiee e [ 6,787,201 |..ooiee 15,281,899 |...occoveeneee 22,069,100 |...cevveee. 18,959,905
Securities lending reinvested collateral assets (Schedule DL) ..o e e
Aggregate write-ins for invested assets ............ccveriiniiiiiii
Subtotals, cash and invested assets (Lines 110 10) .........cccceveveveveveeereeeeeeeisforeeens 6,697,674,564 |............ 1,374,702,249 |............ 8,072,376,813 |........... 7,475,917,522
Investment income due and @CCTUEA ..........c.oweeeoeeeeeeeeeeeeeeeeeeeeeeeeeeee e 51,135,998 |...oovoeeeeeeeeeeeees o 51,135,998 |..ooveeene 45,546,512
Receivables fOr SECUMIES ..........ioweeeeeeeeeeeeeeeeee e e 6,833,991 | e, 6,833,991 [ ..o 2,693,770
Net adjustment in assets and liabilities due to foreign exchange rates .........fo.ccooiiiiiiiiis i [ [
Aggregate write-ins for other than invested assets...........cccccoeiieiiiiiiins
Total (Lines 11 to 15) 6,755,644,553 1,374,702,249 8,130,346,802 7,524,157,804
DETAILS OF WRITE-INS
Summary of remaining write-ins for Line 10 from overflow page .........c.ccoeee foeriiiiiiiiiiiiiiiiiiiiies o fe

Totals (Lines 1001 thru 1003 plus 1098)(Line 10 above)

1501.
1502.
1503.
1598.
1599.

Summary of remaining write-ins for Line 15 from overflow page

Totals (Lines 1501 thru 1503 plus 1598)(Line 15 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

LIABILITIES AND SURPLUS

Current Year Prior Year
1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1. Aggregate reserve for life, annuity and accident and health contracts
(Exhibit 3, Line 9999999, COL. 2) ......cccviuriniiririiririenirieeireieessieesseesnseessseessseens e 6,496,710,115 |............ 1,320,293,253 |............ 7,817,003,368 |........... 7,151,415,915
2. Liability for deposit-type contracts (Exhibit 4, Line 9, COl. 1) ......covveueveveienee s e 241,818 | 241,818 [ 591,036
3. Interest Maintenance RESEIVE ...........ccoocunicinieciniciniecinicnicneiceecssecseeees e 5,208,687 |......coooviiiiiieiiiicciees o 5,208,687 |.......cceeuue 6,343,245
4. Charges for investment management, administration and contract
[ UE=T =T (Yo TU TN o) =Tt U= O O U RSOOSR KOO
5. Investment expenses due or accrued (Exhibit 1, LiN€ 24) ........c.ccoiiiiiiiiiiie i oo oo e
6. Investment taxes, licenses and fees due or accrued, excluding federal
income taxes (Exhibit 2, LiN€ 8) ......cccoooiiiiiiiiiieiieeeeeeeeeeeeeseeeesees e [ [ o
7. Federal and foreign income taxes due or accrued (excluding deferred
e 3 T ) ) O PO OUR USROS
8. Reserve for future federal inCOme taxes ............cccoeiviiiiiiniiiciiicicn oo i [ [
9. Unearned investment iNCOME ............cciiiiiiiiiiiiiic s o [oeeiei e eies [oree et et et sies [oaeset et
10.  Other transfers to general account due or accrued (net) (including
$ o 10,129,799 accrued expense allowances recognized in
TESEIVES)......uveiiiiieeieteticte ettt e [oreiennienneas 10,129,799 | 10,129,799 | 10,267,716
11.  Remittances and items NOt AlIOCALED ...........coeuuevreumceeeeieireireirnieeiseseeesees oo 365,833 ... [ 365,833 | 929,895
12, DEMIVAHVES ... e 44,037,379 |.ccvvienee 44,037,379 |.ccvvienee 86,028,083
13, Payable fOr SECUMLIES ..........ceveiiiieecieieiiceecte et et 3,501,193 | o 3,501,193 | 695,330
14. Payable for securities [eNdiNg ..........cccooiiieiiiiiiiiiiieeeeeeeeeeee e [ [ e
15.  Net adjustment in assets and liabilities due to foreign exchange rates .........fooooriiiiiiiiis e e
16.  Aggregate write-ins for ADIIES ............ccervririiecieiriecee e 5,608,452 5,608,452 12,200,979
17.  Total liabilities (including $  ..c.cveveneee 10,129,799 due or accrued net
transfers to or (from) the general aCCOUNt) ...........ccccveviieeueueieieiieeeeieeieee | 6,511,394,280 |............ 1,374,702,249 |............ 7,886,096,529 |............ 7,268,472,199
18, CONLDULEA SUMPIUS ...ttt e s e ettt erees [oerie e e e s srees [ereere s seeseeesieens [oeteesie e e e e s
19.  Aggregate write-ins for special surplus funds ............cccooeiiieienineneneeee e e e
20.  Unassigned fUNS ...........cccuiuriiiiiiniicniccscce e e 244,250,273 | [ 244,250,273 |...cocoe 255,685,605
21.  Surplus (Lines 18 through 20) ........cceueurriieeieirnnieeesnescsee e 244,250,273 244,250,273 255,685,605
22. Totals 6,755,644,553 1,374,702,249 8,130, 346,802 7,524,157,804
DETAILS OF WRITE-INS
1601. Liability for limited partnership investments ..o 3,547,625 |.ovieeeeeeeeeeeeees e 3,547,625 |.ocvoeie 4,412,041
1602. Mortgage loans suspense and fEES ........cccccoviirireeieeceereceeeeee e 2,045,926 |....ooveeeeeeeeeeeeeees o 2,045,926 |.......c.co....... 1,600,000
1603. Payable to general account ... 14,907 oo oo 14,9071 | 6,188,938
1698. Summary of remaining write-ins for Line 16 from overflow page ... forrrinininiis o e
1699. Totals (Lines 1601 thru 1603 plus 1698)(Line 16 above) 5,608,452 5,608,452 12,200,979
St PP OO SO
St O P USSR SO
St P U ER OO
1998. Summary of remaining write-ins for Line 19 from overflow page ..o forrmininiiis o e
1999. Totals (Lines 1901 thru 1903 plus 1998)(Line 19 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health CONtracts ................cccoeueeeeceieeeeieeeeeeeceeee e 415,210,311 [ 725,262,104
1.2 Considerations for supplementary contracts with life contingencies
1.3 Aggregate write-ins for other transfers to Separate Accounts 157,512,939 289,913,925
1.4 TOtalS (LINES 1.1 10 1.3) .ttt et e bbb ettt e et se et e e e be s esenese e enea fenn e 572,723,250 |............ 1,015,176,029
2. Transfers on account of deposit-type contracts (including $  .....ccccccovvvrennn 101,750 deposits
€SS $ v 509,528 withdrawals) (407,778) ... (49,916)
3. Netinvestment income and capital gains and losses 660,068,335 |............. (148,026,856)
4. Aggregate Write-iNS fOr OtNEr INCOME ..........iiiiiiiiiiii bbb b bt bbbt bbbttt b bbb e
5. TOLAIS (LINES 1.4 10 4) ...eeeeeeeeeceeee ettt e e et s s ae e e e s s s s asseeesas s sssnses et s s snaneseesan s s ansesesnanasaseeeesarnaranaeen 1,232,383,807 867,099,257
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death DENETItS ... oot e e
6.2 Matured endowments
6.3 Annuity benefits ...,
6.4 Payments on supplementary contracts with life contingencies
6.5 Accident and health benefits
6.6 Surrender benefits and withdrawals for life contracts . 195,321,385 |..ocvienne. 106,877,384
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract b 159,084,589 |..........c...... 292,972,678
7. Transfers on account of policy loans 2,399,155 | 4,822,571
8. Net transfer of reserves from or (10) SeParate ACCOUNES .........cc.iiiiiiiiiiiie ettt seeesreesbeesbe e e e [
9. Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances recognized in reserves ....... .(137,917))... 292,470
9.3 Aggregate write-ins for other transfers from Separate Accounts
10. Subtotals (Lines 6.1 to 9.3) 435,582,718 |.......ccevnve 467,064,759
11. Fees associated with charges for investment management, administration and contract guarantees ... 56,174,647 |.....ccocevnne 87,466,259
12. Increase in aggregate reserve for life and accident and health contracts 665,587,454 |..........c..... 249,596,475
13. Increase in liability for deposit-type contracts (349,219) ... (212,552)
14. Increase in reserve for future federal INCOME TAXES .......ciiiiiiiiiiiii ettt bbb et e et e bessnesnnesnees [ernesnnense e e nae e e e e saeens |oreeiressre s st e e sre et see s
15.  Aggregate write-ins for reserves and funds 238 240
16. Totals (Lines 10 to 15) . . 1,156,995,838 803,915,181
17.  Net gain from operations (including $  ........cccccc.... 1,934,877 unrealized capital gains) (Line 5 minus Line 16) ................ 75,387,969 63,184,076
SURPLUS ACCOUNT
18.  SUIPIUS, DECEMDET 31, PHOT YEAN .........eeeececeeveeeeeeceeaeee e ecaeaeae s sessasaesesesessssesesesesesssssassesesasssassesesassasassssesasssssssssesasnasansnsana 255,685,605 213,085,984
19. Net gain from operations (Line 17) 75,387,969 |......ccconene. 63,184,076
20. Surplus contributed or (withdrawn) during year ... (86,823,301 [...cvernnee (20,584 ,455)
21. Change in reserve on account of change in valuation basis, (increase) or decrease
22. Transfer from Separate Accounts of the change in expense allowances recognized in Line 21
23. Aggregate write-ins for gains and l0SSES IN SUIPIUS .....c..oiuiiiiiiiiiieie ettt e e et e e e e se e s e e sseesaeeneesseenne e et e e nees [reeere et
24.  Surplus, December 31, current year (Page 3, Line 21) 244,250,273 255,685,605
DETAILS OF WRITE-INS
01.301. Internal transfers in 289,913,925
01.302.
01.303.
01.398. Summary of remaining write-ins for Line 1.3 from overflow page
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398)(Line 1.3 above)
0401.
0402.
0403, oo
0498. Summary of remaining write-ins for Line 4 from overflow page
0499. Totals (Lines 0401 thru 0403 plus 0498)(Line 4 above)
06.701. Internal Transfers OUL ...
06.702.
06.703.
06.798. Summary of remaining write-ins for Line 6.7 from oVerfloW PAgE ..........coiiiitiiiiiiiiieie ittt sree s [ e
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798)(Line 6.7 above) 159,084,589 292,972,678
09.301.
09.302.
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from oVerfloW PAgE ..........coiiiiiiiiiiiii et [ [
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)(Line 9.3 above)
1501. Miscellaneous expense
1502.
1503.
1598. Summary of remaining write-ins for Line 15 from OVErflOW PAgJE ..........ccuiiiiiiiiiiiieiieseee ettt e [ere e
1599. Totals (Lines 1501 thru 1503 plus 1598)(Line 15 above) 238 240
2301.
2302.
2303.
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398)(Line 23 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY
1 2 3

4 5 6 7
Other Lines of
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Business
1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health contracts .... 415,210,311 ...20,098,616 |..
1.2 Considerations for supplementary contracts with life CONINGENCIES ..........iiiiiiiiie e e e e e e e e e e eennna e e eeennnnns |sssaeeeseiiiae e e XXX ..
1.3 Aggregate write-ins for other transfers to Separate Accounts ... 157,512,939 |.... 148,186,401
1.4 Totals (Lines 1.1 to 1.3) 572,723,250 168,285,017
2. Transfers on account of deposit-type contracts (including $
withdrawals) (407,778)|.... (407,778)|...
3. Net investment income and capital gains and losses ...660,068,335 |.... 27,113,632 |...
4. Aggregate write-ins for other income
5. Totals (Lines 1.4 to 4) 1,232,383,807 434,938,423 25,402,055 735,693,082 36,350,247
DEDUCT:
6.  Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits 78,915,506 |.... .. 76,481,812 [ 2,433,694 |...
6.2 Matured endowments . .
6.3 Annuity benefits
6.4 Payments on supplementary contracts with life contingencies ..
6.5 Accident and health benefits ............ccceevveeriieenieeeinenn. XXX
6.6 Surrender benefits and withdrawals for life contracts .195,321,385 69,769,747 .
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits ....159,084,589 |........ceeeree 148,214,267 [ [ 7,849,699 |...eviiiiiiiiies 3,020,623 |...
7. Transfers 0N aCCOUNt OF POLICY I0BNS .....eeiuveeeiirieeisieeeitteeeteeestteeesteeessseeessseeesseessseesassesessseeasseeesseesnsseesnseeensesassseesnseeesssesasseesnseessnsesnnnneens |sesersnessrunesinnens 2,399,155 ... .
8. Net transfer of reserves from or (to) Separate Accounts
9. Other transfers from the Separate Accounts:
L IR B =Y [T = R g T I {o T =Y o T TN g oo o oS €= D= TSI [ oy U =T PO o O PP
9.2 Change in expense allowanCes reCOGNIZEA iN FESEIVES .........cceiueeerureeeiureesseeasseeessseeasseesasseesseessssesasssessssesesssesssssessssssssssesssssessssessssseess [sreesssssessrunssnnnes (137,917 e (78,620) |...evvveeeeeeerrreeeeeeeciieeees |eeeeciieee e (59,297 [ceeve e
9.3 Aggregate write-ins for other transfers from Separate Accounts
10.  Subtotals (Lines 6.1 to 9.3) 435,582,718 |.ovevieiiiinne 329,051,012 |.ceverieiiiee, 2,433,694 |..ccoovviiiinne 77,560,149 .oveiiiiiinne 26,537,863 |...eoveiiiiieiieiienieniene e
11. Fees associated with charges for investment management, administration and contract guarantees .... 56,174,647 |.... ...43,002,975 |.coiiiiiiiiien, 7,555,874 |cveiiiien, 3,764,847 ....1,850,951 |...
12.  Increase in aggregate reserve for life and accident and health contracts .665,587,454 46,212,521 |.. 9,438,829 601,625,690 |..
13.  Increase in liability for deposit-type contracts .
14.  Increase in reserve for future federal income taxes
15.  Aggregate write-ins for reserves and funds .......
16.  Totals (Lines 10 t0 15) ....cvvvvevevernnes 1,156,995, 838 418,266,508 19,428,397 682,950,686 36,350,247
17.  Net gain from operations (including $ 1,934,877 unrealized capital gains) (Line 5 minus Line 16) 75,387,969 16,671,915 5,973,658 52,742,396
18. _ Policies/certificates in force end of year 36,665 14,127 8 19,700 2,830
DETAILS OF WRITE-INS
01.301. Internal transfers in 157,512,939 |.... ..148,186,401 ..6,489,261 .. 2,837,277 |...
01.302
01.303. ...
01.398. Summary of remaining write-ins for Line 1.3 from overflow page ...
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 157,512,939 2,837,217

148, 186,401

6,489,261

0498.  Summary of remaining write-ins for Line 4 from overflow page
0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)

06.701. Internal transfers out .... ...159,084,589 |....

06.702.

06.703.

06.798. Summary of remaining write-ins for Line 6.7 from overflow page .. . .

06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 159,084,589 148,214,267 7,849,699

09.301. ..

09.302. ..

09.303.

09.398. Summary of remaining write-ins for Line 9.3 from overflow page ...

09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)
1501.  Miscel laneous expense
=10 SO A HEO PR NP SPRTURRPN RSSO RTRRUR TR
1503. ..
1598.  Summary g
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) 238 238
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7

1.2 Considerations for supplementary contracts with life contingencies
1.3 Aggregate write-ins for other transfers to Separate Accounts .....

.... 148,186,401 |...

8 9 10 11
Universal Life with
Secondary Variable Universal Credit Life Other Individual
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Life (N/A Fraternal) Life
1. Transfers to Separate Accounts:
1.1 Net premiums for life contracts (a) ..20,098,616 |... ..20,098,616 |...

.... 148,186,401 |...

6.2 Matured endowments ..
6.3 Annuity benefits .........
6.4 Payments on supplementary contracts with life contingencies .
6.5 Accident and health benefits

6.6 Surrender benefits and withdrawals for life contracts .............ccoooeiiiiiiiiiiies o 102,034,398
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract
benefits .148,214,267 |...

Transfers on account of policy loans . ...2,399,155 [...
Net transfer of reserves from or (t0) Separate ACCOUNLS .......cc.uuuiiiiiiiiiiieeeeie e eeernees [oeeeerie e
9. Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes iNCUITed ............ccoeiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeee
9.2 Change in expense allowances recognized in reserves
9.3 Aggregate write-ins for other transfers from Separate Accounts .

© N

. (78,620)] .

. (78,620)] .

1.4 TOtalS (LINES 1.1 10 1.3).iiuuieiiiieiiieeeitie sttt e siiee sttt e st e e st eesbaee st e e snbeeebeeesnneesanneesnseeennnes 168,285,017 168,285,017
2. Transfers on account of deposit-type contracts (including $
depositsless $ ... WIthArawalS) ..ooeeeeeeeeeee s e [eiiaanns XXX s [ forniiiiiin [ e e e e o XXX [
3. Netinvestment income and capital gains and I0SSES .......ccceiirurirreerriiiieeaeeeeieeeaeeeeeeeeaeeeaee foreeeeeaines 266,653,406 |.......... D0 GO I RUR ISOURPRIRSRU ISSUSRRRRURRPTRRR ISR 164,871,818 |oneeeeeeeeeeeeeeeeieees e e, 101,781,588 |.......... D0 G
4.  Aggregate write-ins for other income . XXX XXX
5. TOtals (LINES 1.4 0 4) .eueiuiiuieiieieeteeie et et ete et eae e et eseeseese e st eseeseeseeseeseeseeseaneeneaneeneaneaneaneaneanean 434,938,423 XXX 164,871,818 270,066,605 XXX
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits ........... 76,481,812 |... 74,577,109 |... 1,904,708 |...

.148,214,267 |...
... 2,399,155 |...

12.  Increase in aggregate reserve for life and accident and health contracts 46,212,521 42,628,654
13.  Increase in liability for deposit-type contracts ........
14.  Increase in reserve for future federal income taxes

15.  Aggregate write-ins for reserves and funds ..

10.  Subtotals (Lines 6.1 to 9.3) 329,051,012 |.......... D0 O U AR R 76,241,758 [ | |-
11.  Fees associated with charges for investment management, administration and contract
guarantees ..43,002,975 |... ..29,329,491 |...

............ 252,809,254

3,583,867

.. 13,673,484 |...

16.  Totals (Lines 10 t0 15) ..cvvvervreerernenene 418,266,508 148,199,903 270,066,605
17.  Net gain from operations (including $ unrealized capital gains)

(Line 5 minus Line 16) 16,671,915 XXX 16,671,915 XXX
18. _ Policies/certificates in force end of year 14,127 XXX 10,586 3,541 XXX

DETAILS OF WRITE-INS

01.301. Internal transfers in .148, 186,401 |...
01.302
01.303
01.398. Summary of remaining write-ins for Line 1.3 from overflow page .. .
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 148,186,401
0401

0402

0403. ..

0498. Summary of remaining write-ins for Line 4 from overflow page .

0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)
06.701. Internal transfers out ...
06.702
06.703. ..
06.798. Summary of remaining write-ins for Line 6.7 from overflow page . . .
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 148,214,267 148,214,267
09.301
09.302
09.303. ..
09.398. Summary of remaining write-ins for Line 9.3 from overflow page ..
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)

1501.

1502.

1503.

1598.  Summary of remaining write-ins for Line 15 from overflow page

1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)

(a) Include premium amounts for preneed plans included inLine 1 ............ccccceeeen.
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©

(N/A Fraternal)
2

1 3 4 5 6 7 8
Variable Other Group
Total Whole Life Term Life Universal Life Variable Life Universal Life Credit Life Life (a)
1. Transfers to Separate Accounts:
1.1 Net premiums for life contracts (b)
1.2 Considerations for supplementary contracts with life contingencies ..
1.3 Aggregate write-ins for other transfers to Separate Accounts ..
1.4 Totals (Lines 1.1t0 1.3)..cceiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeieeiees
2. Transfers on account of deposit-type contracts (including $ deposits less
e L aTe L = 1 U OO OPPPPUPPR RO N R RPN R XXX eviiiaeiein [
3. Netinvestment income and capital gains @nd [OSSES .........oieeiruiiiiiiiiiiie e e eeen e e e een e e e eennnn e eeennnnns [ornenneeeennnnnneenens 20,402,008 [ e [0 25,402,005 [ e [ D0, O S PN
4. Aggregate write-ins for other income .. XXX
5. Totals (Lines 1.4 to 4) 25,402,055 25,402,055 XXX
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits .2,433,694
6.2 Matured endowments .
6.3 Annuity benefits
6.4 Payments on supplementary contracts with life contingencies .
6.5 Accident and health benefits .............ccccceeiiiiiinn
6.6 Surrender benefits and withdrawals for life contracts ..
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract
7. Transfers on account of policy 10ans ................eevveeennnne
8.  Net transfer of reserves from or (to) Separate Accounts ...
9.  Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances recognized in reserves ....
9.3 Aggregate write-ins for other transfers from Separate Accounts .
10.  Subtotals (Lines 6.1 to 9.3) 2,433,694 2,433,694
11.  Fees associated with charges for investment management, administration and contract guarantees .. 7,555,874 ... 1,555,874
12.  Increase in aggregate reserve for life and accident and health contracts ... 9,438,829 |.. . 9,438,829
13.  Increase in liability for deposit-type contracts ...
14. Increase in reserve for future federal income taxes .
15.  Aggregate write-ins for reserves and funds ...
16.  Totals (Lines 10 to 15) . 19,428,397 19,428,397
17. _ Net gain from operations (including $  ......cccoooivieiiiiiiiiiicnnn.. unrealized capital gains) (Line 5 minus Line 16) 5,973,658 5,073,658
18.  Policies/certificates in force end of year 8 8
DETAILS OF WRITE-INS
01.301. ...
01.302.
01.303.
01.398. Summary of remaining write-ins for Line 1.3 from overflow page
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)
0401. ...
0402.
0403.
0498. Summary of remaining write-ins for Line 4 from overflow page ..
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)
06.701.
06.702.
06.703.
06.798. Summary of remaining write-ins for Line 6.7 from overflow page .
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)
09.301.
09.302.
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from overflow page
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)
1501.
1502.
1503. .
1598.  Summary of remaining write-ins for Line 15 from overflow page ...
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)

(a) Includes the following amounts for FEGLI/SGLI:  Line 1
(b) Include premium amounts for preneed plans included in Line 1

(c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

LLINE 10 e e LLINE 16 et e LLINE 23 e e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @
1

Deferred 6 7
2 3 4 5 Life
Contingent Payout
Variable Annuities Variable Annuities (Immediate and Other
Total Fixed Annuities Indexed Annuities With Guarantees Without Guarantees Annuitizations) Annuities

1. Transfers to Separate Accounts:
1.1 Net annuity considerations for annuity CONTACES ............iiiiiieiiii it e et e e e ere e e e e e enn e e e eeennna e e eeennnnaseeennnnnaeeeernnnnnseeennnnnneees |orvnnnneneennnnnnene 988,804,579 |ouiiiiiiiiiinii oo 386,335,592 [.....cevvvnniiiiiinnnn 1,968,987
1.2 Considerations for supplementary contracts with life contingencies .. . XXX...
1.3 Aggregate write-ins for other transfers to Separate Accounts ..
1.4 Totals (Lines 1.1 10 1.3)..cceiiviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieieiiees
Transfers on account of deposit-type contracts (including $

withdrawals)
Net investment income and capital gains and losses .
Aggregate write-ins for other income ..
Totals (Lines 1.4to 4) ...

6,489,261 o e 6.489.261 |
394,793,840 386,335,592 8,458,248

I

deposits less $

340,899,242 -..53,280,107 |.

735,693,082 61,738,355

DEDUCT:

oCorw

Transfers from the Separate Account on account of contract benefits:

6.1 DEath DENEFIS ..o e e e e e e e e e e aa e e e
6.2 Matured endowments .
6.3 Annuity benefits .........
6.4 Payments on supplementary contracts with life contingencies .
6.5 Accident and health benefits
6.6 Surrender benefits and withdrawals for life contracts
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits
Transfers on account of policy loans ............ccoeeeeeiiieenns
Net transfer of reserves from or (to) Separate Accounts
Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances recognized in reserves ....
9.3 Aggregate write-ins for other transfers from Separate Accounts .

. XXX.
..69,769,747
. 7,849,699 |..

.. 26.,033,135 |.
7,849,699

-..43,736,612

©oeN

- (59,297) . . o (69.207) .

10.  Subtotals (Lines 6.110 9.3) .....cevvuiiiiiiiiiiiiiiiie i 77,560, 149 43,736,612 33,823,537
11.  Fees associated with charges for investment management, administration and contract guarantees ... 3,764,847 ... 3,764,847 |..
12.  Increase in aggregate reserve for life and accident and health contracts .. 24,149,971 |..

.601,625,690
13. Increase in liability for deposit-type contracts
14. Increase in reserve for future federal income taxes .
15.  Aggregate write-ins for reserves and funds ...

16.  Totals (Lines 10 to 15) .. 682,950,686 621,212,331 61,738,355
17.  Net gain from operations (including ... 1,934, 52,742,396 52,742,396
18.  Policies/certificates in force end of year 19,700 11,325 8,375

DETAILS OF WRITE-INS
01.301. Internal transfers in

01.398. Summary of remaining write-ins for Line 1.3 from overflow page ..
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)

0498. Summary of remaining write-ins for Line 4 from overflow page ..
0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)

06.701. Internal transfers out . 7,849,699 . .. 7,849,699
06.702 .

06.703. ...

06.798. Summary of remaining write-ins for Line 6.7 from overflow page

06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 7,849,699 7,849,699

09.398. Summary of remaining write-ins for Line 9.3 from overflow page ..
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)

Summary of remaining write-ins for Line 15 from overflow page ...
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

(N/A Fraternal)
1

Deferred 6 7
2 3 4 5 Life
Contingent Payout
Variable Annuities Variable Annuities (Immediate and Other
Total Fixed Annuities Indexed Annuities With Guarantees Without Guarantees Annuitizations) Annuities
1. Transfers to Separate Accounts:
1.1 Net annuity considerations for annuity contracts B R L R R (SN 6,807,116 |..
1.2 Considerations for supplementary contracts with life contingencies .. XXX
1.3 Aggregate write-ins for other transfers to Separate Accounts BN T A R R (SN 2,837,217 |..
1.4 Totals (Lines 1.1 to 1.3) 9,644,393 9,644,393
2. Transfers on account of deposit-type contracts (including $ . 101,750 deposits less $ 509,528
WIthdrawals) .....cooovviiiiiiiiii ...(407,778) ..
3. Netinvestment income and capital gains and losses . 27,113,632 ... 27,050,902 |..
4. Aggregate write-ins for other income ..
5. Totals (Lines 1.4 to 4) 36,350,247 36,695,295 (345,048)
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits
6.2 Matured endowments .
6.3 Annuity benefits
6.4 Payments on supplementary contracts with life contingencies .
6.5 Accident and health benefits ..................ool .
6.6 Surrender benefits and withdrawals for life contracts .. 23,517,240 .
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits ... ... 3,020,623 .... 3,020,623 |..
7. Transfers on account of policy loans
8.  Net transfer of reserves from or (to) Separate Accounts ...
9.  Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred .
9.2 Change in expense allowances recognized in reserves ....
9.3 Aggregate write-ins for other transfers from Separate Accounts .
10.  Subtotals (Lines 6.1 to 9.3) 26,537,863 26,537,863
11.  Fees associated with charges for investment management, administration and contract guarantees . 1,850,951 ... 1,847,018 |..
12.  Increase in aggregate reserve for life and accident and health contracts ... . 8,310,414 |.. . 8,310,414
13.  Increase in liability for deposit-type contracts ......... (349,219)|..
14. Increase in reserve for future federal income taxes .
15.  Aggregate write-ins for reserves and funds ...
16.  Totals (Lines 10t0 15) ...ccevvvvrvicrnrennnes 36,350,247 36,695,295 (345,048)
17. _ Net gain from operations (including $ unrealized capital gains) (Line 5 minus Line 16)
18.  Policies/certificates in force end of year 2,830 2,830
DETAILS OF WRITE-INS
(0T 0B T 1Y T4 O 1T T PP PPTRI P 2,837,277 [eeeeeeeeeeeeeeeeeeeeeeieeees e e 2,837,277 |eeeeeeeeeeeeeeeeeeieeieeeenee feeeie s e
01.302. . .
01.303.
01.398. Summary of remaining write-ins for Line 1.3 from overflow page .. ..
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 2,837,217 2,837,217
0401. ...
0402.
0403. ...
0498.  Summary of remaining write-ins for Line 4 from overflow page ..
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)
06.701. Internal transfers out . 3,020,623 .... 3,020,623 |..
06.702. .
06.703.
06.798. Summary of remaining write-ins for Line 6.7 from overflow page . . e
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 3,020,623 3,020,623
09.301.
09.302.
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from overflow page ..
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)
1501. Miscellaneous expense
1502.
1503.
1598.  Summary of remaining write-ins for Line 15 from overflow Page ..........cooiiiiiiiiiiiiiiiii s e [ [eererrries e eeees [eieieei s [eeeeeere e e e e e e e e e e e e e e e e e e e e e ees [eeieee
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) 238 238

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

PERATIONS BY L

ANALYSIS OF O
1

INES OF BUSINESS - ACCIDENT AND HEALTH @
5 6 7 8 9

Comprehensive 4 10 11 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Transfers to Separate Accounts:
1.1 Net Premiums for accident and health contracts
1.2 Considerations for supplementary contracts with life contingencies
1.3 Aggregate write-ins for other transfers to Separate Accounts
1.4 Totals (LINeS 1.1 10 1.3) 1eerrreiiiieeeie e
2. Transfers on account of deposit-type contracts (including
........................... deposits less $ .. withdrawals) ..
3. Netinvestment income and capital gains @and [0SSeS............cviivermmniirreeenecforiiininiiiii e [ [ e [
4. Aggregate write-ins for other income ....
5. Totals (Lines 1.4 to 4)
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits XXX
6.2 Matured endowments..
6.3 Annuity benefits ...
6.4 Payments on supplementary contracts wi
6.5 Accident and health benefits
6.6 Surrender benefits and withdrawals for life contracts ..
6.7 Aggregate write-ins for other transfers from Separate Accounts on
account of contract benefits
7.  Transfers on account of policy loans ...
8. Net transfer of reserves from or (to) Separate Accounts ...
9.  Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances recognized in reserves ....
9.3 Aggregate write-ins for other transfers from Separate Accounts .
10.  Subtotals (Lines 6.1 10 9.3) ..eeeruuiiieiieie e
11.  Fees associated with charges for investment management, administration
and contract guarantees
12.  Increase in aggregate reserve for life and accident and health contracts.
13.  Increase in liability for deposit-type contracts .........
14.  Increase in reserve for future federal income taxes .
15.  Aggregate write-ins for reserves and funds ...
16.  Totals (Lines 10 to 15) ..
17.  Net gain from operations (including $
capital gains) (Line 5 minus Line 16)
18.  Policies/certificates in force end of year
DETAILS OF WRITE-INS
01.301. ...
01.302.
01.303.
01.398. Summary of remaining write-ins for Line 1.3 from overflow page ...
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)
0401.
0402.
0403. ...
0498.  Summary of remaining write-ins for Line 4 from overflow page ...
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)
06.701. ...
06.702.
06.703. ...
06.798. Summary of remaining write-ins for Line 6.7 from overflow page ............ccc.|oeeeeiiiiiiii e e e e L L
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)
09.301. ...
09.302.
09.303. ...
09.398. Summary of remaining write-ins for Line 9.3 from overflow page ...
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)
1501.
1502.
1503.
1598. Summary of remaining write-ins for Line 15 from overflow page .
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE ©@
1 2 3 4 5 6 7 8 9 10 11
Universal Life
With Secondary Variable Credit Life Other Individual
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life
1. Reserve December 31 Of PHOT YEAI ..........cccccuiueveieeuieeieeieeeeee e |oeee 4,809,892,567 |.......... XXX oo e [ e [ 4,218,724,106 ..o [ 591,168,461 |......... XXX e foeere e
2. Tabular net premiums and considerations for annuities and supplementary contracts
With [ife CONHINGENGIES ...ttt en e senenanaeans [eeeneen 168,285,017 |.......... XXX v [ o [ [ e o [oee 168,285,017 |.......... XXX fooreeeeeecece
3. Increase or (decrease) from investment results after provision for federal income
L6 3G PRSP OPSPURPROPRPROPNY
4. Tabular less actual reserve released
5. Increase in reserve on account of change in valuation basis ..........c.cccccoceveiiiincnenn.
5.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium
TESEIVE ....oveiiieiieieteeeeteeeeteseeteseeteseeteseesesessesessesessesessesesesensesensssessssesessesessesessesessesansnsens [roeseressnnseneneneins Jovennsrens XK Kursiarennn frovreieieieisiniieiens oo e oo i [ o
6. Otherincreases (net) .
7. TOtalS (LINES 110 B) .uevvriieiecieieieiecieiete ettt ese s snsnsens [enas 5,244,830,991 |.....ooo. XXXeouoeeoes oo Joeeieieeeeeeieeieieees fooveeeeeeeieeeieieienes [enn4,383,595,925 | [ o 861,235,066
8. Net transfer of reserves from or (to) Separate ACCOUNtS .........ccccevveviviieieneneneienens e [eeeeeees XX [ [ [ [ [ [ [
9. TabUlar COSt ... [ rrerees XXXt e o s [ o i [ .
10. Reserves released by death .............cccu....... ...76,481,812 |... e 1,904,703 |...
11.  Reserves released by other terminations (Net) .........c.cccovveervevereiriicereseeseeeesienn |reeeeens 252,569,200 |.....oocce XXX eoreeeens |oeeeemeieieieieniiens [ [ [ 1,664,649 | [ o 250,904,551
12.  Transfers on account of annuity and supplementary contract payments involving life
CONINGENCIES ...ttt ettt be e be et e et e enteennesneesaeesneesneenns |oaneennens ),9. ¢ U R D,9. ¢ U R D,9. ¢ RN R D,0. ¢ ST R D,0. ¢ RN R D,0. ¢ RN R D,0. ¢ RN R D,0. ¢ RN R D,9. ¢ RN R D,9. ¢ RN R XXX
13.  Charges for investment management, administration and contract guarantees . 43,002,977 |......... XXX v [ e s o 29,329,493 [ [ [ 13,673,484 |........ XXX fooreeeeeeecce
14.  Aggregate write-ins for other decreases in rESEIVES .............cccouverueveveirireeveveieeseseanas 16,671,914 XXX 16,671,914 XXX
15.  Total deductions (LINES 8 10 14) ......cciviiriiiiiiiiiiiirree e 388,725,903 XXX 122,243,165 266,482,738 XXX
16. Reserve December 31 of current year 4,856, 105,088 XXX 4,261,352, 760 594,752,328 XXX
Cash Surrender Value and Policy Loans
17.  CSV ending balance December 31, CUITENt YEA ............cc.coeveveveveeercierreeieeesesesnans e 4,836,515,99 |.......... XXX oo e [ e [ 4,241,763,667 |...coovneeeireiiens [oeeeeeeeenens oo 594,752,328 |......... XXX e foeereeeee e
18.  Amount available for policy loans based upon Line 17 CSV 4,836,515,995 XXX 4,241,763,667 594,752,328 XXX
DETAILS OF WRITE-INS
1401. Net gain from operations (including $... unrealized capital gains) .... ..16,671,914 [ ... XXX ...16,671,914 |...
07T PSPPI RPN e XXX e Joreeereeeieenieeeeee foee e
T403. s e XXX,
1498. Summary of remaining write-ins for Line 14 from overflow page ...........ccocevevenenenens foovviiiiiii XXX e oo o e e e [
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) 16,671,914 XXX 16,671,914

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.



9

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
2

1 3 4 5 6 7 8
Variable Other
Universal Group
Total Whole Life Term Life Universal Life Variable Life Life Credit Life Life
1. Reserve December 31 O PriOT YEAT .......c.ccoivevveeeeereeeeeeeeeeieiete e seseeeses et se e ssas s s s sesesessassssssesesesesesnanas |eeeseneenenees 648,549,841 | [ [ 648,549,841
2. Tabular net premiums and considerations
3. Increase or (decrease) from investment results after provision for federal income taxes .............ccccccceeeevs foerererererennenns 25,402,055 [....ceoeeiieeeereres e | 25,402,055
4. Tabular less actual reserve released ...........occooiiiiiieiienieiieee e
5. Increase in reserve on account of change in valuation basis .
6. Otherincreases (Net) ........ccooceieeieeiieieeieeeee e
7. TOtalS (LINES 110 B) ..euiiiiiiiiiieieiitcisiet sttt etttk b ettt st ee e ee b e s ] 673,951,896 673,951,896
8. Net transfer of reserves from or (0) Separate ACCOUNES ..........c.oociiiiiiiiiiiiieieeieeieeee e sres e e oo [eerieerie et reens [ eee e
9. Tabular cost
10. Reserves released by death
11.  Reserves released by other terminations (net)
12.  Transfers on account of annuity and supplementary contract payments involving life contingencies
13.  Charges for investment management, administration and contract guarantees .. 1,555,874
14.  Aggregate write-ins for other decreases in reserves .............ccccccoeevvvnicecnees 5,973,658 5,973,658
15.  Total deduCtions (LINES 8 10 14) ....ciuiuiiiieieeieieieieicieie ettt ettt ss s s es s nsnsenas 15,963,226 15,963,226
16. Reserve December 31 of current year 657,988,670 657,988,670
Cash Surrender Value and Policy Loans
17.  CSV ending balance December 31, CUITENE YEAT ..........ccccvvvrueueueieiieeeieieiseesiesese s sessssnsnns [oreseseseseninns 654,647,604 |......coovieiiiiircis e [ 654,647,604 |......cocviviiiiiiiies e [ XXX v
18.  Amount available for policy loans based upon line 17 CSV 654,647,604 654,647,604 XXX
DETAILS OF WRITE-INS
1401. Net gain from operations (including $... unrealized capital gains) .....cccoviiionvnicciiieereeees e 5,973,658 |....vviieeeeeieeeeeeees [ [ 5,973,658 |...voviiieicieeieeeiees [ e XXX
1402.
1403. .. . "
1498. Summary of remaining write-ins for Line 14 from overflow page v [ [ coee [ [ [ D00 GO T
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) 5,973,658 5,973,658 XXX

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities With Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. RESEIVE DECEMDET 31 OF PHIOI YEAT .......vuivivvieiiicectete ettt s st s et s s s s s s et et s s e st s s ss st et s s s s eeees 1,560,281,729 |..ooceiciccncens e 1,292,584,453 |................ 267,897,276 |.....ooeeeeceereieieeieieieieiens [ e
2. Tabular net premiums and CONSIAEIALIONS ...........cccoviviueveuereeeieeeeieeteeeeseeseeseeeseee et esesseseseeeteseteseseessesesssesetessssasasesesssssesesessansenssessaefeesesesnannnnens 394,793,840 [ o 386,335,592 |....ccvernnne 8,458,248 | ... e e
3. Increase or (decrease) from investment results after provision for federal iNCOME taXes ............cceeeeiririririeeieeeeesesseee e e 340,899,243 | [ 287,619,136 ..o 53,280,107 [ooneeeeeeeiieirrceeiees [ oot
4. Tabular less actual reserve released ...............ccoccooviiiiiiiiicici
5. Increase in reserve on account of change in valuation basis
6. Otherincreases (Net) .........ccoceviieiininiiineeeee e
7. Totals (LIN€S 110 B) ...cucvveeiiirriieicccci e 2,295,974,812 1,966,539, 181 329,435,631
8. Net transfer of reserves from or (t0) SEPArate ACCOUNES .........c.coiiiiiiiiiiieie e et sne e [rtessessesseste st e stessessesnesnes [rressessessessessessessesresnesnes [rnessessessessesse e ssessesnesees [rressessessessessessessesnesnesnes [oesessessessessessessessesnesnesnes [rnessessesse s s e
LS 1= 1o TV = T ) R R PSPPSR NPT
10.  Reserves released DY AEath ..........c.oiiiiiiiiii e ettt n e e e e i | D,0, %, CHUPRRURRTIN FSUR D,0, %, CHUTRRTRRTIN FSPR D,0, %, CHRTRRURRTIN FSPRT D,0, % SRR
11.  Reserves released by other terminations (NEt) ..........cccoeiiiirrrceieirrsse e ...77,560, 149 ...43,736,612 ...33,8283,537
12.  Transfers on account of annuity and supplementary contract payments involving life contingencies .............ccooceeieeiiiiiniineniencc e TP RO e .
13. Charges for investment management, administration and CONtract QUAANLEES ................cccueueieeeieieeeueeceeeeee e oo 3,764,848 |....eeeecereeies e [ 3,764,848
14.  Aggregate Write-ins for Other dECTEASES iN TESEIVES ............ccueueveeeececeeeeteeeeeecaeteteeeeesssaeae e esenssaesesesesenssaesesesssenssansesesssenssasansesasansres 52,742,396 52,742,396
15.  Total dEAUCHONS (LINES 8 10 14) ......ouiuiiiiiieeececeeeceeee ettt ettt ettt st et e s e st et ssse s s e s e s e s e s e s essse s eseses e s et esesess s s esesesesesesesnanana 134,067,393 96,479,008 37,588,385
16. Reserve December 31 of current year 2,161,907,419 1,870,060, 173 291,847,246
Cash Surrender Value and Policy Loans
17.  CSV ending balance DECEMDET 31, CUITENE YEAT ..........c.c.cveveeececeeuereeeeeeeceeeeeteeesseeaesesesesessssesesesesssssssesesesssssssesasesassssssssssassssassssasas |eeesassssees 2,161,897,590 |.....oeeeeeeeeeirecieeeees |oeeieieinens 1,870,060,172 |...coovnveeee. 291,837,418 ... e e
18.  Amount available for policy loans based upon line 17 CSV 2,161,897,590 1,870,060,172 291,837,418
DETAILS OF WRITE-INS
1401. Net gain from operations (including $... unrealized capital GainS) ..o e 52,742,396 |- [ 52,742,396 |.....cocvoeeeeeeeeieeieeiccees e e [
L0 TP RO NPT O PETSUPTTSY RO TR OPRPROPRTRPRPTOTRY
1403. ..
1498. Summary of remaining write-ins for Line 14 from OVErflOW PAgE ..........coiiiiiiiiiiiiiieee et sre s e snesns|oereeiie s st sie e s [oieiie s s s sinesins oresiesie st see s e s sseesies [oeesiessies e s s e e sees [oeeee et [ e e
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) 52,742,396 52,742,396

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities With Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. ReSEIVE DECEMDEr 31 O PHIOT YEAT .....cvcvvieeeieiiieieteteeeeeeee ettt eaeae s e sttt esess s s st s et et esesess s es st esesesesssnsses s sesesesessasasesssssesesesssnaoeneeeaneneaeeas 133,282,814 | [ [ 132,691,775
2. Tabular net premiums and CONSIABTAtIONS .........c.c.evvrurueueieeeeececeeeeteeeecseeetesesessssaesesesessssssesesesessssssssssesesssassssssassssssssssesesansssssssssssanaefeesnsseseesssannes 9,236,615 |... ....9,644,393 |...
3. Increase or (decrease) from investment results after provision for federal iNCOME taXES ...........ccceveveveecerueuerereececeee oo 27,113,632 |... 27,050,902 |...
S - Lo TU = Ll Lo T = T (U W Yo A o= Lo T =T O o S O AU KOS
5. Increase in reserve on account of change in Valuation DaSIS ..........ccceoiiiiiiiiiiii e foe s [ [ e
(SR @ (g T=T g Lo o T (T USSP
R e = It I o N ) PSSR 169,633,061 169,387,070
8. Net transfer of reserves from or (to) Separate Accounts
L T 1= {0 TU = oo T SO UR USROS
10.  ReSErvVes released DY AEath ..ottt ettt ettt e h et e bt e e bt e bt e b e e bt e bt et e eae e ean e ehe e eheeebeeabeeneenneenne
11.  Reserves released by other terminations (NEt) ..........ccceoioriiiiiiiiinnecc e ...26,537,863 ...26,537,863
12.  Transfers on account of annuity and supplementary contract payments involving life contingencies ............ccocevevinineninennene o PO R R .
13.  Charges for investment management, administration and CONtract QUArANEEES .............ccceeueriiriririeieieieeiese e oo 1,850,951 | [ [ 1,847,018 oo 3,933 [ e
14.  Aggregate Write-ins for OthEr dECTEASES IN MESEIVES ..........cccuiiiiriieiieieieiriie ettt tee bt te b es et b ettt ee bbbt es et s et 238 238
15, Total AEAUCHONS (LINES 8 10 14) ...cuiuiuiiiiiiieieietetet ettt ettt ettt bttt s b b s e s et e e s s e b e s e s e s e e e s s s e b esesese e s s et e s esesenenennana 28,389,052 28,384,881 4,171
16. Reserve December 31 of current year 141,244,009 141,002, 189 241,820
Cash Surrender Value and Policy Loans
17.  CSV ending balance DECEMDEr 31, CUITENE YEA ...........c.ceuruiiiririeieteieteiee sttt ettt se e e et sesesesese e s sssesesesenenesssssns |oesesenennenenes 141,242,472 | [ [ 141,000,656 |.......covvvrercnnne 241,816 [cooeeeeeeeiceeees [
18.  Amount available for policy loans based upon line 17 CSV 141,242,472 141,000,656 241,816
DETAILS OF WRITE-INS
1401, MISCEITANEOUS EXPENSE ...vviviriiiieieteteteteiet st stetetetetesese et sessesesesesesese st se s esesesesesese e sesesesebesesese e sees s e s e s esesesese s sseseseseseneneseasssesesesesesenes [oeressssssesesesesenenesssnaes 238 [ e e | 238 [t e
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from OVErfIOW PAGE .........coiiiiiiiiiiiiiiieee e [ [ [ [ [ [ [
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) 238 238

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

OF RESERVES DU

ANALYSIS
1

RING THE YEAR - ACCIDENT AND HEALTH®
4 5 6 7 8

Comprehensive 9 10 11 12 13
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health

ACTIVE LIFE RESERVE

1. Unearned premium reSErves ............cooooeviiiiiiiiiiiiiiiiiiiiiiiiniiicinccenennneneenn [ el e e e fo fe [ L
2. Additional contract reserves (a)
3. Additional actuarial reserves-Asset/Liability analysis .
4.  Reserve for future contingent benefits .
5. Reserve for rate credits ...............
6.  Aggregate write-ins for reserves ...
7. Totals (Gross)
8. Reinsurance ceded .
9. Totals (Net)
CLAIM RESERVE
10.  Present value of amounts not yet due on claims
11.  Additional actuarial reserves-Asset/Liability analysis .
12.  Reserve for future contingent benefits ... [ e [ S B O B ... ...
13.  Aggregate write-ins for reserves ‘
14.  Totals (Gross) ‘ ‘
15.  Reinsurance ceded . ... ...
16.  Totals (Net) _
17.  TOTAL (Net) |
18.  TABULAR FUND INTEREST
DETAILS OF WRITE-INS
0601. ...
0602.
0603. ...
0698.  Summary of remaining write-ins for Line 6 from overflow page ...
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)
1301.
1302.
1303.
1398.  Summary of remaining write-ins for Line 13 from overflow page .
1399. TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
3,098,055 ...4,949,448

1. U.S. Government bonds
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common StOCKS (UNGFMAIEA) ..........c.ovevivitieieieieieicietet ettt ettt e ettt ese e s s st e b et esesesn s st esesesesesesnsnassnssasans |eenees .43,842,715 .43,871,606
2.21 Common stocks of affiliates
3. Mortgage loans

.32,887,489 . 33,517,865

4 Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments .| (e) .12,406,654 . 12,406,654
7 Derivative instruments . ) . (864,752)|... .(1,122,786)
8 Other invested assets e e e ettt ettt ettt ee et et ee e ee e eee e eee e een e sen e an | .(127,008) ..(127,008)
9. Aggregate write-ins for investment income ....
10. Total gross investment income 289,887,967 295,890,661
11. INVESEMENT EXPENSES ......ecvoveveeeececeeteeeteeseecaetetesessssaesesesesssssaetesesessssssesesesessssseesesasassssssesasasessssseesasassnsssetesasesensssetesassssssssetesassssnsssetasasasnsssetasassnsnsnensasases [(5) RS 801,371
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense

14. Depreciation on real estate and other invested assets

15. Aggregate write-ins for deductions from INVESIMENT INCOME ............c.c.cuiiiiiieieeceeecece ettt sttt et e sttt es e s e s s s st esesesesessss s sesesesesessananans [eeesenenesnenes (1,134,558)

16. Total deductions (Lines 11 through 15) (333,187)

17. Net investment income (Line 10 minus Line 16) 296,223,848
DETAILS OF WRITE-INS

0901.

0902.

0903.

0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above)
1501. Interest maintenance reserve

1,134,558)

1502.

1503. ..

1598. Summary of remaining write-ins for Line 15 from overflow page

1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above) (1,134,558)
(a) Includes §  ............ 7,433,867 accrual of discount less $ .......... 13,070,766 amortization of premium and less $ ........... 2,268,681 paid for accrued interest on purchases.
(b) Includes § oo accrual of discountless $ ... amortization of premium and less $ ... paid for accrued dividends on purchases.
(c)Includes $ oo accrual of discountless $ ... amortization of premium and less $ ... paid for accrued interest on purchases.
(d) Includes § oo for company’s occupancy of its own buildings; and excludes $ ...........ccceceeiie interest on encumbrances.
(e) Includes §  ............ 3,188,625 accrual of discount €SS $ .vvvevruenennnes 734 amortization of premium and less $ ......co...... 610,435 paid for accrued interest on purchases.
(f) Includes $  —ooveiiii accrual of discount less $ ...ccooeverieiiiiies amortization of premium.

(9) Includes $ ... investment expenses and $
segregated and Separate Accounts.

........................... investment taxes, licenses and fees, excluding federal income taxes, attributable to

(h) Includes $ oo interest on surplus notes and $ ..........cccceeveene. interest on capital notes.

(i) Includes$ ..o depreciation on real estateand $ ... depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)

4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)

1. U.S. Government DONdS ........cccveveeeveiivevevcriieienen oo (374,625)|...cccvevnnee (173,432)
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
Real estate .....
Contract loans
Cash, cash equivalents and short-term investments |....
Derivative instruments ..........cccccooviiiniinnieneenes
Other invested assets .........cccccoveienienieiceieees
Aggregate write-ins for capital gains (losses) .......... 143,220 143,220
Total capital gains (losses) 32,054,878 175,904,281 207,959,159
DETAILS OF WRITE-INS
0901. Excess cash distribution for equity residual
tranche ...
0902. ...
(015101C T
0998. Summary of remaining write-ins for Line 9 from
OVEIflOW PAJE ...vviiiiiiiiiiie ittt [
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 143,220 143,220

..................... (548,058) ... e

50,191,758 |...
97,011 |

CO®NDO A

-

143,220

143,220




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

EXHIBIT 1 - INVESTMENT EXPENSES

1
Amount
L =T o | OO OO PO U RSO RPERPRRRORI
S - 1= T Lot 1o Lo BN To oY RSP SOU PSPPSR PRSPPSO
3. Contributions for benefit plans fOr @MPIOYEES () ......eouiiiiiiieieeee ettt et e et e e st e ea e ea e et e e b e e s e easeeaeeeaeeeseeeaeeseebeenseenseanseenseeneennnenns |ennenaeena e et et
4. Payments to employees under non-funded benefit plans
LT O (g T =T T o) [ R = T SO POUUT! RPN
(S =Yoo I (T g Lo [ oY T PSPPI SN
7. Fees of public accountants and consulting actuaries
8. TTAVEIING EXPENSES ..ottt ettt ettt h e bbbttt a bt e ae e he e fhe e eb e oo b e e bt et e e e st oes e eh st 4h e e £ b e oAb e e b e e H e e b e ea b e eae e ehe e AR e e AR e e b e e b e e b e e e bt ea bt ekt e nhe e sbeenb e e bt e beea|e e e e e e b et e e
9. Postage, express, telegraph and tEIEPIONE .............i ittt h e bt bt ettt et e eae e he e bt e sheeebe e ke e beenneennesnnesneesneenreennees et
10. Printing and stationery
11.  Cost or depreciation of furniture aNd EQUIPMENT ........ .o i et e et e e e et e e st e ea e e ea e e es e e ase e b e e aeaaseenseemeeemeeeneeeneesseenseenseensesnnesnsend|enseense e s e et e et e et e e e ennens
12, RENTAI Of @QUIPMENT ...ttt et et e et e st e e aeesseeaeesseesseeaseeseeeseeesseseesseesseesseesseesseesseesseesseseeseesseesseenseesseesseenseenseeneenseenseenseenseenseenseed|eeseeiae e e e e e e e et e e
LS T = ToTo g o [ o=ty ToTo [Toz= STV PTUUPTUPTE RPN
14, BUreau and @SSOCIAtION FEES ...........ciiiiiiiiiiiii bbb bbb bbb E b b e bbb bbb bbb st b et ee et e e
15, INSUFANCE, EXCEPE ON FEAI ESTALE .....c..iitiiitiiii ittt e bt e bt e bt ekt e s bt e et e ea bt o a et eHe e Sh e e eh e e b e e bt e m bt e a et ea et ea s e eh e e sheeeheenbe e beenbeenbeentesnnesnsesnna|enneenseense et e et e et e e e ennens
16, MISCEIIANEOUS IOSSES ........couiiiiiiiiiice e e e e e e e e e oo s e oo a0 e Ao oo oo e o0 e oo se e e e e e e e e e e e e e e e e e e e fen e e e
17, Collection @nd DANK SEIVICE CRAIGES ........ciueiiuiiitieitieitiee ettt e st e e bt e bt e bt e s et ea et eaeesheeeheeeb e e b e e a bt e a bt ea et eaeeeh e e eE e e eh e e eh e e b e e beembeembeambeamnesmnesneesbeesaeenaeas|ennsenssnnsennse et e et e e e e eanens
18, SUNAIY GENEIAI EXPENSES .......eiuiiiiiueeiteiteit ettt ettt e et et et e e es e e st es e e st e st e st es e e et ea e ea s ea e ea e ea e ea e eaeeaeea e ea e ea e ea e ea e e a e e st es e e et e st e et e et en e ea e eaees s eneeneeseentententensensennen rmeeemsm e et e e e
RS 3 e =T o | LY =Y o =T T OO ST USTPTY RPN
20. Investment expenses NOt INCIUAEA EISEWNEIE ..............c.coveuiviuiieieeeteeeet ettt ettt ettt e et e e et e et e s et e s et e s et e s e s et eas et ess et ess et es st ess s es st esensesenseseasesensesens |eeeseneeseeeseaeeneaes 801,371
21.  Aggregate write-ins for Other INVESIMENT EXPENSES ........oiiiiii ittt ettt ettt sae e s bt e sbeeeb e e be e be e bt enbeemeesneesaeesneesbeenbeeseand
22, INVESLMENT EXPENSES INCUITEA ......c.eiviuiiitiietieeteteteeeeteteetetestese et ese et etesesess et ess et essetesessese et esessesess et ensesessstessssese s eseesese s ebens et essebessssesessetessesessesensasensssenssses|oseseneesenenseaeeneaes 801,371
Reconciliation with Exhibit 5
23. Investment expenses unpaid DECEMDET 31, PrIOT YEAI .......cc.oiiuiiiiiiiiieet ettt ettt a e e bt e bt e e e e s e e st e e b s e e aeeea e e saeeaeebe e s e e s e esseeusesanens Joeneense e st e et e et e et e
24. Investment expenses unpaid DECEMDET 31, CUIMTENT YEA .......c..oiuiiiiiiieieeee ettt e e ae e e st e ea e e ea e e eseees e e s e e s e e e e easeeaeeeneeemeeaseeaseenseenseenneanneennean
25. Investment expenses paid during year (Lines 22 + 23 - 24) (to Exhibit 5, Line 12) 801,371
DETAILS OF WRITE-INS
20 L0 OO OSSOSO PESTTT RUURROT RO RRPRORRROOt
21 10O OSSOSO PTSTTT OO TRRR ORIt
720 0K OO OSSOSO OSSP PPSTOTT SRRSOt
2198. Summary of remaining write-ins for Line 21 from OVEIIOW PAGE ........couiiiiiieiieee ettt sttt e b e et e et e eaeeeseeeneeeneesseenseeseennesnsesnneed|erseense et ettt
2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 above)
(@) Includes $ .o on account of prior service.
EXHIBIT 2 - INVESTMENT TAXES, LICENSES AND FEES
EXCLUDING FEDERAL INCOME TAXE
(EXCLUDING co S) 1
Amount

ad

o &

6.
Reconciliation with Exhibit 5
7.
8.
9.

R TCES] £ R €= b Y TSRS
State insurance department fees
Other state taxes, including $ .......cc.cccoveevnenns

U.S. Social Security taxes ..........cccoevveviiierenenns

All other taxes

Taxes, licenses and fees incurred

Taxes, licenses and fees uNpaid DECEMDET 31, PIIOM YEAI ..........iiiiiiiiiie ittt bbb bbb bbb bbbt bt bbbt bbbt bbbt be bbb e

Taxes, licenses and fees unpaid DECEMDET 31, CUITENE YA ......c..iiiuiiiiiiiiie ettt ettt ettt b e b e e be e bt e bt eatesaeesaeesbeesbe e bt enbeanbeensesntesneesreesbeenteand

Taxes, licenses and fees paid during year (Lines 6 + 7 - 8) (to Exhibit 5, Line 13)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
EXHIBIT 3 - AGGREGATE RESERVE FOR LIFE, ANNUITY AND
ACCIDENT AND HEALTH CONTRACTS

3 4
Description of Valuation Basis Total @ Ordinary Group

0100001. 80 CSO — CRWM 4.5% (1995-2000) .......coeeererereeeeeeeiieeeeet ettt [oeseseseaeas 4,211,724,816 |............ 4.211,724,816 ..o
0100002. 80 CSO — CRWM 5.5% (1988-1992) ......coiieeeieeeeceee ettt [oeseseseaesneas 5,247,732 |ccocveenn. 5,247,732 |.ooeoeeeeeeeeeeeeee
0100003. 80 CSO — CRWM 4% (2007-2008) .......c.coevereeeeeeeeiieieeeeeeeeeeee ettt sassn s nenes [oeseseaeasnnans 68,678,902 |................. 24,518,220 |................. 44,160,682
0100004. 80 CSO — CRWM 5% (1993-1994) ..... ... 11,679,187 |.. 11,679,187 [
0100005. 2001 CSO - CRWM 4% (2009-2012) .. ..638,937,715 |.. ..25,109,725 |.. ..613,827,990
0100006. 80 CSO — CRWM 4.5% (1995-2005) ......ocooveererereeeeeeeeieieieteeeeeee et nanns [oeseseseannnas 77,279,611 | 77,279,611 [
0100007. 80 CSO — CRWM 4% (2006-2008) .........cerimiirieiererererieieee ettt et es st sese e es e st essss s s senes [oeseseseseasnnas 4,742,687 | 4,742,687

0100008. 2001 CSO - CRWM 4% (2007-2011) .. ...11,108,049 |.. ..11,108,049 |..

0100009. 2001 CSO - CRWM 3.5% (2013-2019) ..458,070,779 |.. ..458,070,779 |..

0100010. 2017 CSO - CRVM 4.5% (2020) ....... ... 19,981,139 |.
0100011. 2017 CSO - CRVM 3.75% (2021) .. 4,422,278 |.

... 19,981,139 |.
4,422,278 |.

0100012. 2017 CSO - CRWM 3.75% (2022) .. ..1,993,880 |.. ..1,993,880 |..
0100013. 2017 CSO = CRUM 3.75% (2023) .....eeeeeueeieiieeeertetsesteeseeeteesesesessesesesesesesseseee s s sessses et sssesesessaesessssnnnsnsees |onnsnsesssannsnssees 226,986 [..ooeieenee 226,986
0199999. Life Insurance: Totals 5,514,093,761 4,856,105,089 657,988,672
0200001. Deferred Variable NAV MV ... ettt enenne [eeeenenananeen 432,849,435 |................ 291,847,246 |............... 141,002,189
0200002. Deferred CSV MV ... oottt ettt ettt ettt enemn s et esennses et enenennnasnenens fonsesaennas 1,870,060,172 |............ 1,870,060,172 |
0299999. Annuities: Totals 2,302,909,607 2,161,907,418 141,002, 189
9999999. Totals (to Page 3, Line 1) 7,817,003, 368 7,018,012,507 798,990,861
(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts that no longer contain a mortality
risk in Column 2 are: Life Insurance $ ......cocoovvvviviinincnnns ;ANNUities $ o ; Supplementary Contracts with Life Contingencies $ ........ccccoeveviiiiennns ;
Accident and Health Contracts $  ....coevvevveeeiiciiccee : Miscellaneous Reserves $  .......cccoovveiiiiiiiicnens .
EXHIBIT 3 - INTERROGATORIES
1.1 Has the reporting entity ever issued both participating and non-participating variable life insurance contracts?...........c.ccccovvrvvninincnnnn. Yes[ 1 No[X]
2.1 Does the reporting entity at present issue both participating and non-participating variable life insurance contracts?.............cc.ccoovevnuene. Yes[ 1 No[X]

2.2 If not, state which kind is issued

NON=PATEICTPATING oottt ettt st et et e e e et e e et s et eae et ese st ese e s e s e et et e s et eas et ens et esesaenesaesessete et ebesarennatens
3.1 Is any surrender value promised in excess of the reserve as legally COMPULEA? ..........ccciiiiiiiiiiiiii i Yes[ 1 No[X] NA[ ]

3.2 If so, the amount of such excess must be included in surrender values in excess of reserves otherwise required and carried in this
SChedUlE. Has thiS DEEN AONE? ..........c.veeceeeeeeieeeeecee ettt ees ettt e e e aete e s es s s saeteseses s seaetesesennsssesesesensnsssesessssnssssentesesensnssensasasann Yes[ 1 N[ 1 NA[X]
Attach a statement of methods employed in the valuation of variable life insurance contracts issued at, or subsequently subject to, an
extra premium or in the valuation of contracts otherwise issued on lives classified as substandard for the plan of contract issued or on
special class lives (including paid-up variable life insurance).

EXHIBIT 3A - CHANGES IN BASIS OF VALUATION DURING THE YEAR

(Including supplementary contracts set up on a basis other than that used to determine benefits)
1

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed From Changed To Change

9999999 - Totals (Page 6, Line 5, Analysis of Increase in Reserves)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

EXHIBIT 4 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend
Guaranteed Supplemental Accumulations or Premium and Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds

Balance at the DEGINNING OF tNE YEAN ............ccooiiiiieieieeceiecceee ettt ettt et e ettt et e s e s e e as s e s st e s et essaess s st e s e s et et sseas s ettt esesesssn s s st esesesesssnasesasseseseseanas [eesnsssesesesenennas 591,086 [-.-veeeeeeeeeieiririnineicinieines [orerenereieirisneneesssinenns[oeeesisene s nninies [reeeeeneennee s snsieaee e [eeeeneenaee e enes 591,036
DEPOSItS FECEIVEA AUIMNG T8 YEAT .........ovvieieiiiie ettt ettt ettt et s s e s e et e s et et e s essas s s st e s et e s saess e s s s et et e s s sess s as st et et eseas s s st esesesesssnssesassesesesesnas [eeseessesenesenennas 101,750 [-.eeeeceeeeieeieccceririiine foeeieieiri s seseeieies [reeeeeseneensisiseseseennasinenes [oreeeesneeine s naen e nnnes |oessaseeeneneennanans 101,750
INvestment €arnings CrEAItEA t0 ACCOUNL ............c.ciioiiieeteeetceceiee et ettt ettt e ettt s s esese e s e s et e s e s es e s sss s e s e s esesesesesese s et asesesesesessas s esesesesesesessss s asesesesesessssassans [eesssnsesesenenenenna 82,730 |- eeeeeeeeeieeeieeieirirneneees [t e sennnens |reerneei et nnnnnies [reeere st nees 62,730
OLhET NET CNANGE IN FTESEIVES ......cueiieieveeeeceeeie ettt ettt et et e s e as s e st e s et e s e s s aeas s s et et e s e s e s e ss s s s st et et e s e s sasss s st et et et esessas sttt et et eseanss s s sesesesesssnas s esasssesess [oesesesencasassssenaenenenen L2451 T PP TPV ASSTTTU O TTV P RPSTRR RUTUTTTT (238)
FEES ANA OthEr CHAIGES @SSESSEA .......cucviuieiiieetctctceie ettt teteteteaeee et et et et e s e s es s s st e s et e s e s e s eseseae s et et et et eseseasas s e s et e s et esesessas s ssesesesesessssas s asasesesesessssssasssasesesesnsnnnns [eoeessessesenesenennnnna 3,082 [t et eennnnens [reeeee ettt nnnaes [eeteaee et nn st enneteaees [orteereennasa e ennees 3,932
S04 =T T [T ot g =T o T O O O S TP AT O TR
Net surrender oF WithArAWED PAYMENLS ..............cccoiiiiiiieieteeeecieeeeeeeeteteteteseae s st setesesesssssses st sesesesessss s s sesesesessasss s s st esesessasas s s sesesesesessss s s sesesesessanssesassess [eeseessesenesenennas 509,528 |....eieieeeriririririnricirieines [orereereinirnneeessnnens e nninies [reeeeenenne s ee [eeeeseenaee e 509,528
(@1 aT=T o g T=Y = Ta Sy (= Co T T o] ) I [T a1 = IR= oot o TN oL A O O O S TP APPSO
Balance at the end of current year (Lines 1+2+3+4-5-6-7-8) 241,818 241,818




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
EXHIBIT 5 - RECONCILIATION OF CASH AND INVESTED ASSETS

1
DEVELOPMENT OF INCREASE IN CASH Amount
1.  Transfers to Separate Accounts on account of:
1.1 Net premiums and considerations for annuities and supplementary contracts With life CONINGENGIES ...........cc.eeiuieiueeiieeiteeeeeteeee e et eeeeeeaeeeaeeeaeeereeseeeeeseeeaeees |ereesreesreenreens 415,210,311
1.2 Aggregate write-ins for other transfers to Separate Accounts ... 157,512,939

Deposits on deposit-type contract funds and other liabilities without life or disability CONINGENCIES ........veeeivieiitiieiitieeiieeesee e st e e seeesteeesteeessseessseeessseeessseesseeesnseasfsseesseessireeesneeas 101,750

Investment income collected 292,336,974

Consideration on disposal of short-term bonds net of purchases 88,334,325

Consideration on disposal of investments (excluding short-term bonds) ... ... 824,514,333

Aggregate write-ins for other increases in fuNds frOM OPEIAtIONS ........cuuuuiiiiiiie e e et e e e et e e e et e e e e e e eeaa e e e e eeean e e e e enen e e e e rrnnn e e eeennnnnnees (6,738,101)
Total (Lines 1 to 6) 1,771,272,531

Cost of investments acquired (excluding short-term bonds) 1,163,128,105

Transfers from Separate Accounts on account of contract benefits:
9.1 Death benefits ...
9.2 Matured endowments ..
9.3 Annuity benefits
9.4 Supplementary contract benefits with life contingencies .
9.5 Accident and health benefits
9.6 Surrender benefits and withdrawals for life contracts ...
9.7 Policy loans (net)
9.8 Transfers of reserves (net)
9.9 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits
10.  Other transfers from Separate Accounts:

10.1 Federal income taxes

© o Ne o AN

.. 78,915,506

....195,321,385
2,399,155

... 143,220
509,528
801,371
..56,174,648

10.2 Aggregate write-ins for other transfers from Separate Accounts ...
11.  Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies ....
12.  Investment expenses (Exhibit 1, Line 25)
12.1 Fees associated with investment management, administration and contract guarantees .
13.  Investment taxes, licenses and fees, excluding federal income taxes (EXhibit 2, LINE 9) .......uuuuuuuiiiiiiii e
14. Total (Lines 8 to 13)
15.  Funds from operations (Line 7 minus Line 14)
16.  Surplus contributed or (withdrawn) during year
17.  Aggregate write-ins for other changes in funds .....
18. Total funds (includes $ .......ccevveenen. 215,835,684 net transfers from general account) (Lines 15 to 17) .
19. Increase in payable for investments acquired, net of receivable for investments sold ..

1,656,477,507
114,795,024
(86,823,300)

27,971,724
.. (4,207,553)
b B =Yoo T 1Y o T T TP PPUPPUPUUUPPY SR

21.  Aggregate write-ins for other reconciling items .. 436,117

22, INCIEASE IN CASH (LINE 1810 21) ...euviuiueeuietetieeeteeeeteeeteaeetese et eseet et et ese s eseases e s et eeseseaseses e et es et es e et es s st esesses e st es e s s et eae et ese s es et ese st es et ese st esesseseasesensesensesess s enssennnans 24,200,288
RECONCILIATION BETWEEN YEARS

23.  Cash and invested assets, DECEMDET 1St Of PriOr YA .......eeeueeeiteeeiteeeiteestteertteeetteaateeasseeasseeaasseeasseeasseeeasseeassseeassseeanseeassseeesseeennseeensseeasseeennseeenssessnsnennnns [sreeesnsnnesnen 7,475,917 ,522

24. Increase in cash (Line 22) 24,200,288

....1,365,024,517
...1,082,002, 347

25. Cost of invested assets acquired..
26. Adjusted cost of assets disposed of.
27. Increase in policy loans.
28.  Accrual of discount less amortization of premium ..
29. Depreciation on real estate and other invested assets .
30. Increase in net unrealized gains ..

....288,506,011

31.  Aggregate write-ins for other reconciling items ... 3,126,924
32.  Cash and invested assets, December 31st of current year 8,072,376,813
DETAILS OF WRITE-INS
01.201.  INTEINAL EFANSTEIS 1N 1iiiiiiiiii ittt e e ettt e et e e et e e e ettee e teeesateeeasseesaseeeaasee e sseeamseeeeasea e sseeaaseeesnseeesseeamseeeanteeesseeanseeesnseaeanseeansanesnseesanseesnsanessns|oreesssresesisenn 157,512,939
01.202.
01.203. ....
01.298. Summary of remaining write-ins for Line 1.2 from overflow page
01.299. Totals (Lines 01.201 thru 01.203 plus 01.298) (Line 1.2 above) 157,512,939
0601. Changes in remittances and i1emS NOT @1T0CATEM ..oiuiiiiiieiiiiei et e st e et e et e e e bt e e st e e e sbeeesseeeeaseeesseeessseeesnseeensseeenneesnnseeesneennnees [srseesnsneesnsennnns (6,738,101)
0602.
0603. ...
0698. Summary of remaining write-ins for Line 6 from overflow page . g
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above) (6,738,101)
09.901. Internal transfers out .... .159,084,589
09.902.

09.903.
09.998. Summary of remaining write-ins for Line 9.9 from overflow page .
09.999. Totals (Lines 09.901 thru 09.903 plus 09.998) (Line 09.9 above) 159,084,589

10.201. Foreign exchange settlement loss . ... 143,220
10.202.
10.203.
10.298. Summary of remaining write-ins for Line 10.2 from OVEITIOW PAJE .........iiiiiiiiie ettt e et e e e et e e e oo eaa e e e e eeaaa e e e e eeanna e e e eessna e e e eesnnan e eeeesnnn e eeeennnnnaeeeennnns[saaeeeeenttiaer e e et e e e e e raaaaas
10.299. Totals (Lines 10.201 thru 10.203 plus 10.298) (Line 10.2 above) 143,220

1701.
1702.
1703. ...
1798.  Summary of remaining write-ins for Line 17 from OVEIIOW PAGE ......coiiiiiiiiiiiiiiee et e e e e e e e e e e e e e e e e e e e e
1799. Totals (Lines 1701 thru 1703 plus 1798) (Line 17 above)

R0 R0 (oY =T =T PSP TRROURRU ROTSRSTRTRRRR 436,117
2102.
2103. .
2198. Summary of remaining write-ins for Line 21 from overflow page ..
2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 above)

3101, REALIZEA 10SS 0N GBI IVALIVES ...eeiieiiieieieeetie et e et e et e ettt e et e e ettt eesateeesaeeeesseeesaseeeaseeeaaseeessseeessseeeaseeeasseeesseeeasseeenssaeansseensseeeasseeasseeennsaeennseennsseennsaeensseennneaans R ... 3,126,924

3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page .. A
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above) 3,126,924
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

EXHIBIT 6 - GUARANTEED INSURANCE AND ANNUITY PRODUCTS
1

2

Aggregate reserve for life, annuity and accident and health contracts (Included in Exhibit 3):

1.1 Life insurance

1.2 Annuities

1.3 Supplementary contracts with life contingencies

1.4 Accident and health

1.5 Miscellaneous reserves

1.6 Total

Liability for deposit-type contracts (included in Exhibit 4):

2.1 Guaranteed interest contracts

2.2 Annuities certain

2.3 Supplemental contracts

2.4 Dividend accumulations or refunds

2.5 Premium and other deposit funds

2.6 Total

Other liabilities (included in Page 3, Lines 4, 10, 13 & 14)

Total liabilities associated with guarantees (Lines 1.6 + 2.6 + 3)

Total liabilities not associated with guarantees

Total Separate Accounts liabilities (Lines 4 + 5 = Page 3, Line 17)

Amount Percent of Total
............ 4,919,341,432 |........c.oncc...........62 4
4,919,341,432 62.4
13,630,993 0.2
............ 4,932,972,425 |...........................62.6
............ 2,953,124,104 |.........c................ 37,4
7,886,096,529 100.0 %
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

GENERAL INTERROGATORIES

Product Mix
1.01

Identify the product types in the separate account, quantify the assets associated with those products, indicate if there are any guarantees associated with those products,

quantify seed money and quantify other fees and expenses due to the general account. For the products (and related assets) that are not registered with the SEC, identify
whether the products are considered private placement variable annuity products or private placement life insurance.

Note: A distinct disaggregated product identifier shall be used for each product and shall be used consistently throughout the interrogatory. Disaggregation of
reporting shall be such that each product filing or policy form is separately identified. For example, if a company has 5 different separate group annuities, each
annuity shall be separately reported. (Companies may eliminate proprietary information however such elimination will require the use of unique reporting

identifiers).

Additional Required Surplus Amounts is defined as additional or permanent surplus that is required to be retained in the separate account in accordance with
state law or regulation. These amounts should not include reinvested separate account investment proceeds that have not been allocated to separate account
contract holders.

1 Separate Account Assets 4 5 6 7 Not Registered with SEC
2 3 Guarantees Fees and
Associated Expenses Additional Private Private
Not with Due to the Required Placement Placement Other (Not
Registered Registered the Product General Surplus Variable Life PPVA
Product Identifier with SEC with SEC Yes/No Seed Money Account Amounts Annuity Insurance or PPLI)
1.01A0001
Pension Risk Transfer Group
Annuities
1.01A9999
Total Pension Risk Transfer
Group Annuities 0 0 XXX 0 0 0 0 0 0
1.01B0001
All Other Group Annuities
Group Variable Annuities ............ |o...... 149,478,650 |...................... 0...... YES..ooovofeiiici (U (U (U (U (U 0
1.01B9999
Total All Other Group Annuities 149,478,650 0 XXX 0 0 0 0 0 0
1.01C0001
Registered Index Linked Annuities
Individual Annuities
Registered Index-Linked Annuities
(RILA) vt e 1,977,871,79% | [\ YES. oo 0 [ 56,103,686 |....coveveveiennnes 0 [ 0 [ 0 [ 0
1.01C9999
Total Registered Index Linked
Annuities Individual Annuities 1,977,871,794 0 XXX 0 56, 103,686 0 0 0 0
1.01D0001
All Other Individual Annuities
Individual Variable Annuities ......... [...... 283,612,605 |......coveeeiicnnne [\ YES. oo 0 [ 0 [ 0 [ 0 [ 0 [ 0
1.01D9999
Total All Other Individual
Annuities 283,612,605 0 XXX 0 0 0 0 0 0
1.01E0001
Life Insurance
Variable Life .ocooooveeneenciicins o 11,056,486 |......coeveverenne (1 YES oo 0 [ 0 [ 0 [ 0 [ 0 [ 0
Variable Universal Life ....cccoovecs oeene 162,579,690 |.o.veeeeeeenen [0 F— YES oo 0 [ 0 [ 0 [ 0 [ 0 [ 0
Variable Corporate Owned Life
Insurance (COLI) .oovevveeinieiniciniiiins [oeeerieieeeeee 0. 431,245,951 |.......... N o 0 [ 0 [ 0 [ 0 [..... 431,245,951 |..ooeiine 0
Fixed Bank Owned Life Insurance
(BOLI) ottt foeieiieiciceieicnees 0]....5,114,501,626 |......... YES. oo 0 ... 188,146,587 |....oovevicinnenes 0 [ 0 [ 0 [...5,114,501,626
1.01E9999
Total Life Insurance 173,636,176 |  5,545,747,577 XXX 0 188, 146,587 0 0 431,245,951 [ 5,114,501,626
1.01F9999
Totals 2,584,599,225 | 5,545,747,577 XXX 0 244,250,273 0 0 431,245,951 [ 5,114,501,626
1.02 Did the reporting entity remit seed money, other fees and expenses or additional required surplus amounts to the general account during the
CUITEINE YEAI? ....oevvteieieeeeee st seeese sttt s s sssese s s s asses et e s s s s s s e s es s s s s s s e s e s s s e e s e s e s e s s asse s s s b s s e s et e bbb e s e s e s et s sse s et et s e st s st s et es et s s e s et esenna Yes [ X] No[ ]
1.03 If yes, provide information on the total gross amount of seed money, other fees and expenses or additional required surplus amounts
remitted to the general account during the current year (these amounts should not be reflected in the seed money totals in 1.01):
1.031 Seed MONEY......ccoceueieeeieieceeee F o
1.032 Other Fees and Expenses.................... $ ..
1.033 Additional Required Surplus Amounts . $ ...
1.04 Did the reporting entity receive seed money from the general account in the CUITENt YEar? ............coooiiiiiiiiiiiie s Yes[ 1 No[ X]
1.05 If yes, provide information on the total gross amount of seed money received in the current year: (If amounts were both received and
remitted in the current year, include the gross amounts in both 1.031 and 1.051.)
1.051 Seed Money Received..............ccceeuee. F o
1.06 Does the reporting entity consider any of the seed money reflected in separate accounts to be insulated from the general account? ..... Yes[ ] No[ 1 NAT[X]
1.07 If yes, provide information on the amount of seed money the reporting entity considers insulated from the general account:
1.071 INSUIBLEA SEEA MONEY ......c.vcuiieiiietiieteietetetest et eteste st seeteseeteseebeseesese et esessesesseseeseseeses e s es e e e s an e e s ese e s ese e s ese s s eseesebeeseb e e e b es s ebeneebeseesesessesessesensesesnsansesenensens S e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

GENERAL INTERROGATORIES

1.08 Does the reporting entity have a policy for repatriating seed money or remitting fees and expenses due and additional required surplus
amounts to the general account:

1.081 Seed Money............. Yes[ ] No[X]
1.082 Other Fees and Expenses Yes [ X] No[ ]
1.083 Additional Required Surplus Amounts ... Yes [ ] No[X]
1.09 Provide detail on the time duration for which seed money, other fees and expenses due to the general account and additional required
surplus amounts have been held in the separate account:
1 2 3
Fees and Expenses
Due to the Additional Required
Seed Money General Account Surplus Amounts
1.091  UNAEN 1 YEAN ..t 86,786,063 |-..cvvoeeeeeeeirireeieine 0
1.092 1 Year- 3 Years 73,612,410
1.093  OVEr3Years -5 YEars ......ccccocoveueeeeerenenesiseeeeeennnenes Joovvseeeinennnnsenenees 0 oo, 68,425,512
1.094  OVEIr 5 YIS ...ooveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenennens Jreereeieniesiesiesiesiesieneen O i 15,426,288
1.095 Total 0 244,250,273 0
1.10 For seed money, other fees and expenses, and additional required surplus amounts held in the separate account, does the reporting
entity invest these funds in accordance with investment directives of the general account:
1.101 Seed MONEY........ccccevevreeeeererieeeieiens Yes[ 1 No[X] NA[ ]
1.102 Other Fees and Expenses...................... Yes [ X] No[ ] NAT ]
1.103 Additional Required Surplus Amounts ... Yes [ ] No [ X1 NA[ ]

1.11 If no, does the reporting entity have stated policy and procedure for the investment of seed money, other fees and expenses, and
additional required surplus amounts that are retained with the separate account?

1.111 Seed Money. Yes[ 1 N[ 1 NA[X]
1.112 Other Fees and Expenses................ .. Yes[ 1 N[ 1 NA[X]
1.113 Additional Required Surplus Amounts ... Yes [ ] No[ ] NA[X]

Separate Account Products with General Account Guarantees
2.1 Does the reporting entity have products with guarantees provided by the general aCCOUNt? ............coiiiiiiiiiiiiiic e Yes [ X] No[ ]

2.2 Has the separate account collected amounts from the general account within the past five years related to separate account guarantees? ....... Yes [ X] No[ ]
2.3 If yes, provide detail on these guarantees paid by the general account:

1 2
Year Amount

2.301 As of December 31, 2023 370,238
2.302 As of December 31, 2022 .397,403
2.303 As of December 31, 2021 445,312
2.304 As of December 31, 2020 429,897
2.305 As of December 31, 2019 448,450

2.4 To compensate the general account for the risk taken, for any separate account products with general account guarantees, does the separate
account remit risk charges to the general account related to separate account QUAIANTEES? ............cc.cueveveecueeeeeueeeeeceeeeeeseeeeeaeeesesesessaesesesennas Yes [ X] No[ ]

2.5 If yes, identify the separate account products with risk charges that are remitted to the general account and whether the risk charge for
that product is reviewed and opined upon:

1 2 3
Name and Title of Individual who Provided
Product Identifier with Risk Charges Risk Charge Reviewed and Opined Upon Opinion on Risk Charges

2.5A00001 Pension Risk Transfer Group Annuities

2.5B0

2.5C00001 Registered Index Linked Annuities
Individual Annuities

2.5D00001 All Other Individual Annuities

Individual Variable Annuities

13.1



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

GENERAL INTERROGATORIES

2.6  Provide detail on the risk charges paid to the general account related to separate account guarantees for the past five years:

1 2
Year Amount
2.601 As of December 31, 2023 .. ... 16,414
2.602 As of December 31, 2022 ... 17,466
2.603 As of December 31, 2021 ...24,091

... 13,640
10,699

2.604 As of December 31, 2020
2.605 As of December 31, 2019

Investment Directive of Separate Account Activity
3.1 Does the reporting entity have products classified within the separate account for which the investment directive is not determined by the
contract holder? (Situations in which the investments directive mirrors the general account would not be considered determined by the
contract holder; however, having the contract holder select an investment direction from multiple options would meet this criteria.) .................. Yes [ X] No[ ]

3.2 If yes, if these investments would have been included in the general account, would the reporting entity have exceeded the investment
limitations iMPOSEd 0N the GENETAI ACCOUNT? ........c.c.vveeceeeeieeeeceeete et eee e e te s esaeaeaete s s s s asaeses s s assssesesesssassesesasnssasassesasasssanassesannasananen Yes[ 1 N[ X] NAT[ ]

3.3 Provide detail on the separate account investment portfolio and state investment limitations. (This includes the combined separate
account and general investments, excluding separate account assets with investment direction determined by the contract holder):

1 2 3
Combined
State Investment Investment (Separate
Investment Type Limitation and General Account)
Investments in medium and lower grade assets rated below SVO 2. (Aggregate
T TP TSTVPT TSPV TR 8,770,474,963 |........... 1,348,064, 352

Investments in lower grade assets rated below SVO 3. (Aggregate Limit) .......cccooe. |orenenenn 4,385,237,481 |................ 500,570,414
Investments in lower grade assets rated 5 & 6 by the SVO. ....... e e 1,315,571,244 |................. 64,622,908
Investments in lower grade assets rated 6 by the SVO. ............... ...438,523,748 |..
Investments in medium grade assets rated 3 by the SVO. (Single Issuer Limit) .. 438,523,748 |.. . 72,050,803
Investments in lower grade assets rated below SVO 3. (Single Issuer Limit) .. 219,261,874 |.. .60,435,190

... 154,901

Allocation of Investment Proceeds of Separate Account Activity
4.1 Does the reporting entity have separate account assets in which less than 100% of investment proceeds (net of contract fees and
assessments) are attributed to a contract holder? (This should identify any situations where there is a ceiling on investment performance
results.) ...
4.2  If yes, provide detail on the net investment proceeds
reinvested within the separate account:

Yes [ X] No[ ]

1 2 3 4 5
Reinvested
Transferred to Within the
Net Investment Attributed to General Separate
Product Identifier Proceeds Contract Holder Account Account

4.2A00001
Pension Risk Transfer Group Annuities
4.2A99999
Total Pension Risk Transfer Group Annuities 0 0 0 0

4.2B00001
All Other Group Annuities
4.2B99999
Total All Other Group Annuities 0 0 0 0

4.2C00001

Registered Index Linked Annuities Individual Annuities
RILA
4.2C99999
Total Registered Index Linked Annuities Individual Annuities 287,619,135 0 59,617,005 228,002,130

4.2D00001
All Other Individual Annuities
4.2D99999
Total All Other Individual Annuities 0 0 0 0

4.2E00001

Life Insurance
FiXed BOLT ..o |oaeieen 190,273,873 |........ 130,742,934 |.......... 36,885,367 |......... 22,645,572
4.2E99999
Total Life Insurance 190,273,873 130,742,934 36,885,367 22,645,572
4.2F99999
Totals 477,893,008 130,742,934 96,502,372 250,647,702

........ 287,619,135

......... 59,617,005 |........228,002, 130

4.3  For items reinvested within the Separate Account, does the reporting entity invest these assets in accordance with investment
direCtives Of the GENETAl ACCOUNL? ..........c.euevieececeeieeee ettt ee e et etes e sa et esesensssetesesesensssetetesesenssassesesesensssesesesesensnsstesesasanssssaetesasanssaneesan Yes[ 1 No[X] NAT[ ]

4.4  If no, does the reporting entity have a stated policy and procedure for the reinvestment of investment proceeds within the separate
BCCOUNE? ..ottt e et e et e et et ee e e e e e e e e e e e e s et eeee s e e e et e e e e et eseeseeeeeeeeeees s eeeeseee et et ee s e et et seee et et ee e e e e et et et e e et e e et e ettt et et ee et et et eenen et et ee e e et et e nnna Yes [ X] No[ 1 NAT ]

4.5 Did the reinvestment of investment proceeds within the separate account result with the company having a combined investment
portfolio that exceeded the state investment limitations imposed on the general aCCOUNL? .............cc.c.cvcucueueieeeeeeceeeee e s eneeeeae s Yes[ 1 No[X] NAT[ ]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

GENERAL INTERROGATORIES

Measurement of Separate Account Assets
5.1 Does the reporting entity report all separate account assets at fair ValUE? ............couiiiiiiiiiiee e Yes[ 1 No[X]

5.2 Foritems not reported at fair value, does the reporting entity report separate account assets at amortized cost, and/or under different
measurement methods?

5.21 Amortized COSt ......ceoevvececrererereeeee. Yes [ X] No[ ]
5.22 Other Measurement Methods............ Yes [ X] No[ ]
5.3 If other measurement methods are used, provide explanation on these measurement methods.
Mortgage loans are measured at outstanding prinCiple DAlANCES. ...........ccoioiiiiiiiiii s
5.4 Identify the assets measured at fair value, amortized cost or another measurement method and the percentage of separate account
assets measured under each measurement method:
1 2
Description Amount Percentage
5.41 Fair Value 1,633,850,451
5.42 Amortized Cost ... $ .. 5,729,847,246
5.43 Other Measurement Methods ..............$  .cccoeeeins 766,649,105
5.5 For the assets not measured at fair value, provide a comparison of the reported value to current fair value and identify the unrealized
gain or loss that would have been recorded if the assets had been reported at fair value:
1 2 3
Assets Held at Unrecorded Unrealized
Amortized Cost Fair Value Gain/Loss
551... $§ oo 5,729,847,246 | $ ............ 5,120,300,545 | $ ..oooveneves (609,546,701)
1 2 3
Assets Held at
Other Measurement Unrecorded Unrealized
Method Fair Value Gain/Loss
552... $ i 769,118,610 [$ .oocooveneee 698,421,518 [$ .cooovrrnnee (70,697,092)
Securities Lending Transactions Within Separate Accounts
6.1 Does the reporting entity engage in securities lending transactions with separate account assets? .........cccooeriiiiiiiiiieieeieeee s Yes[ 1 No[ X]
6.2 If yes, does the reporting entity have written policies and procedures for such transactions? ..............ccccooiiiiiiii i Yes[ ] No[ 1 NA[ ]
6.3 Does the reporting entity obtain approval, or otherwise provide notification to contract holders, regarding securities lending transactions
that OCCUr With SEPArate GCCOUNE @SSELS? ..........ceiieeieieetetetceieee e et e te et et e s es et s te s et et esese s et es et e teseseanss s esssatesesesesnssasasasatesesesennnn s ssaessesnsens Yes[ ] No[ ] NA[X]
6.4 Are all securities lending transactions reported on balance Sheet? ... Yes[ ] No[ 1 NAT[X]
6.5 Provide a description of the reporting entity’s securities lending transaction program, specifically identifying any variations from the securities
lending transaction program administered by the general account.
6.6  Provide detail on the current status of separate account transactions by separate account product:
6.61 Amount of any loaned securities within the separate account and the percentage of separate account assets lent
6.611 Amount
6.612 Percentage.. %

6.62 Identify whether securities lent are reported at book value or market value

6.621 Book Value ................ $
6.622 Market Value............... $
6.63 Detail on collateral received:
6.631 Aggregate Amount Collateral Received
6.6311 0Open .....ccceveeeieeieeieeeeee

6.6312 30 Days or Less...
6.6313 31 to 60 Days

6.6314 61t0 90 Days.........ccceeeeene
6.6315 Greater than 90 Days.
6.6316 Total Collateral Received....$ ......ccccooeiiiiiiiiciienne

6.632 The aggregate fair value of all securities acquired from the sale, trade or use of the accepted collateral (reinvested collateral) ............ $

6.633 Narrative discussion about sources and uses of collateral:

6.7  For the reporting entity’s security lending program state the amount of the following as December 31 of the current year:

6.71 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 (Sum of Schedule DL, Parts 1

ANA 2, COIUMN B 1.ttt t et et ete s e te s et e e ses e e sese e s esesaesesaebe e s es e s e s eneeseneeseseeseseseesesaese s ebe s esensssensssenessnsennas B
6.72 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 (Sum of

Schedule DL, Parts 1 and 2, Column 6)

6.73 Total payable for securities lending reported on the liability page (Page 3, Line 14, Column 3) ....
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

GENERAL INTERROGATORIES

FHLB Funding Agreements
7.1 Does the reporting entity report Federal Home Loan Bank (FHLB) funding agreements within the separate account? ............c.ccocovvnninincnnnne. Yes[ 1 No[X]

7.2 Provide detail on the elements that support the classification of FHLB funding agreements within the separate account

7.3  Provide detail regarding the FHLB funding agreements classified within the separate account:

1 2 3 4
Amount of FHLB Amount of Collateral Total Borrowing or Total Reserves Related
Stock Purchased or Pledged to the Funding Capacity to FHLB
Owned FHLB Currently Available Agreements
F o 0 [F i 0 0F i 0 [ o 0

7.4  For funding agreements within the separate account, provide a general description on the nature of the agreement, type of funding (lines of
credit, borrowed money, etc) and intended use of funding.

Reporting Differences Between GAAP and SAP Financial Statements (This disclosure is applicable to all reporting entities regardless if they
file GAAP financial statements)
8.1 Does the reporting entity file GAAP financial StatemMeENtS? ....... ... e Yes [ X] No[ ]

8.2 In accordance with the different separate account reporting requirements between GAAP (SOP 03-1) and statutory accounting, does
the reporting entity have products that are classified within the separate account that were, or would have been if GAAP financial
statements had been completed, required to be reported within the general account under GAAP financials? Pursuant to SOP 03-1, all
of the following conditions must be met to receive separate account reporting classification under GAAP: ...........cccccovevveeevereirereeeenns Yes [ X] No[ ] NAT[ ]

a. Legal Recognition - The separate account is legally recognized. That is, the separate account is established, approved, and regulated
under special rules such as state insurance laws, federal securities laws, or similar foreign laws.

b. Legally Insulated - The separate account assets supporting the contract liabilities are legally insulated from the general account liabilities
of the insurance enterprise (that is, the contract holder is not subject to insurer default risk to the extent of the assets held in the separate
account).

c. Investment Directive - The insurer must, as a result of contractual, statutory, or regulatory requirements, invest the contract holder’s
funds within the separate account as directed by the contract holder in designated investment alternatives or in accordance with specific
investment objectives or policies.

d. Investment Performance - All investment performance, net of contract fees and assessments, must as a result of contractual, statutory,
or regulatory requirements be passed through to the individual contract holder. Contracts may specify conditions under which there may
be a minimum guarantee, but not a ceiling, as a ceiling would prohibit all investment performance from being passed through to the
contract holder

8.3 Identify all separate account products and identify whether each product was classified within a separate account for GAAP reporting
purposes. (For non-GAAP filers, this disclosure should reflect whether the GAAP classification would have been the same if GAAP financials
had been completed.) For products that were (or would have been) reported differently, identify which SOP 03-1 condition prevented separate
account GAAP classification for that particular product.

1 2
Same as GAAP / Condition that Requires GAAP General
Product Identifier Account Reporting

Same as GAAP
Same as GAAP
Symetra Life Insurance Company directs the investment activity
and retains the investment risk. ..
.| Same as GAAP
Same as GAAP
Symetra Life Insurance Company directs the investment activity
and retains the investment risk. ......

Variable Life
Variable Universal Life

Registered Indexed-linked Annuities
Variable Annuities
Variable COLI

Fixed BOLI ..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt

1. ReSErVE as Of DECEMDET 3T, PHO YEAI ........c.cuiuieieieieiietietetsetesetse s es s e se e sse s sttt bbb | 6,343,245

2. Current year's realized pre-tax capital gains/(losses) of §  ............ (659,802) transferred into the reserve net of taxes of $  .....cccoevvvieirinene [ (659,802)

3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e

4. Balance before reduction for amount transferred to Summary of Operations (Ling 1 + Line 2 + LiN€ 3) ......c.o.vvrvreieeeeeeeeeeeeeieseeseseee e 5,683,443

5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 474,756

6. Reserve as of December 31, current year (Line 4 minus Line 5) 5,208,687

AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)

1. 2023 ettt e 557,168 |...coeeiciinee (82,412) [.eeeeicrciens o 474,756

2. 2024 .ottt e 806,082 |.....ccocvvreenee (66,136) [-..eveeeeeeiericrieiee e 739,946

Bl 2025 .t [roenn e 1,055,284 |...coviiiiie (66,545) [.....eueeieecieiieiieieis e 988,738

4. 2026 ..ot e 1,108,915 | (T1,437) | s [ 1,037,778

5. 2027 bbbt [er s 908,918 |..ooeiricine (76,371) | e [ 832,547

B. 2028 ...ttt [ee s 707,030 [ (80,409) [....ooeeeericiieirreieis oo 626,621

7. 2029 .t [oo e 415,818 [ (75,969) [-..veeeerierieeeee e 339,850

8. 2030 ..t [ro e 96,807 |...oovveciricienes (60,528) .....cuveeicieicieieieiies v 36,279

9. 2037 bbb [er e (21,564) ... (43,852) ... oo (65,416)
10, 2032 1ottt s 79,586 oo (27,176 [ e 52,410
11, 2033 ettt e 142,952 | (9,265) [ oo 133,687
12, 2034 1ottt e 168,579 [-..eeeiiceeericiis e oo 168,579
130 2035 ..ot e 77,884 ... e e 177,884
T4, 2030 ..ottt e 161,333 [ s [ 161,333
15, 2037 oottt e 122,281 | e o 122,241
16, 2038 ...ttt s 79,863 |-...eeeecireeirieirieins oo o 79,663
17, 2039 1ot s 41,868 ... [ [ 41,868
18, 2040 ..ottt [o e BL3T6 |- e | 4,376
19, 2047 oottt e (15,589) |-t e oot (15,589)
20, 2042 ..ottt [ee s (19,857 [-..veeeeeeereieieee e [ (19,657)
20, 2043 <.t [ (28,868) [.....euvveeeeiiiieirieiiis e oo (28,868)
22, 2044 <.ttt [eo s (B2,749) [ s e (42,749)
23, 2045 ..ttt [ooe s (52,916) [-.veveeieeeeieeirieieis e oo (52,916)
24, 2046 ...t [ee s (47,830 [ [ [ (47,630)
25, 2047 ot [ea s (B4,196) [ e [ (34,196)
26, 2048 ...ttt [eo s (20,762) [ [ [ (20,762)
27. .. (7,328)[.. )
28.
29.
30.
31. 2053 and Later
32. Total (Lines 1 to 31) 6,343,245 (659,802) 5,683,443
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

Gl

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. Exempt Obligations ...........ccooeeiiiiiiiieeeeeeeeeeeeeeeeeeeeeeee e 318,862,028 |........cococ.. XXKevvvveees e XXX i e 318,862,028 |.......c........ 0.0000 -+ ferereeerienens 0.0000 [-veeeeeeeeereeieereeeeeniennes ferereeirienens 0.0000 |ovoveeeereieeieieeceeeeee
2.1 1 NAIC Designation Category 1.A .......ccccoiiiiiineeereneneseeeeees | 1,290,895,930 |.....coooooe e XKoo oo XX e oo 1,290,895,930 |....cccovunevee 0.0002 |.coovoeiericirenne 258,179 oo 0.0007 |eoveeereeeeerereennes 903,627 |.................0.0013 |.coovirirrnnnne 1,678,165
22 1 NAIC Designation Category 1.B ........ccocueueveveeeeceeeeeeeeeeeceeienens forereseneeeeeenenes 3,699,913 | XXX e foreee e e XK [ 3,699,913 | 0.0004 |..ooeoeiirene 1,480 | 0.0011 [ 4,070 |.....c.e0er....0.0023 [oeoeeee 8,510
2.3 1 NAIC Designation Category 1.C .. ..64,966,635 |............... ..64,966,635 |.... 116,940 |.... .227,383
2.4 1 NAIC Designation Category 1.D ........ccceueuevevruceeeeeeeeeeecaeienenan [oreseeeseneeens 128,397,745 |.............. ISURRURIRRINN SR 128,397,745 |... .0. .89, .0. ... 282,475 |.... ... 564,950
25 1 NAIC Designation Category 1.E ..........cccoveoneoineeneeneeniees fooreeiennnn 344,185,633 |.... e [ 344,185,633 |...ccvrinee 0.0009 .o 309,767 |eeeerriene 0.0027 |eeeeeeeeriiieinns 929,301 |.ooiieeennn0.0055 oo 1,893,021
2.6 1 NAIC Designation Category 1.F ..o e 641,629,573 |.... e [ 641,629,573 |..cocovvveeene (V0101 I O 705,793 | 0.0034 |...ooveeine 2,181,541 |................0.0068 |.................. 4,363,081
2.7 1 NAIC Designation Category 1.G .......ccocoreierrrerereeeseseseees e 828,110,784 [.......oooo. XXX owovvereene oo e XX e [ 828,110,784 |....cccn.e.... 0.0014 ..o 1,159,355 |.oirinee 0.0042 |......ccoovnuevne 3,478,065 |.................0.0085 |.................. 7,038,942
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) .......cceueueneen. 3,301,886,213 3,301,886,213 15,774,052
3.1 2 NAIC Designation Category 2.A ..........cccoeueveueeeeeeeeerereeessens e 920,196,250 |..oovvoeeee XX Lo e XX e o 920,196,250 |.................0.0021 |....ccevenene 1,932,412 |..........0.0063 |................ 5,797,236 | l0.0105 o 9,662,061
3.2 2 |NAIC Designation Category 2.B .. ... 902,966,209 |.... .... 902,966,209 |.... .. 11,467,671
3.3 2 NAIC Designation Category 2.C ..........ccccoeeveeeveveveuereeeeereseeenens fresessseeeeeenes 252,253,321 252,253,321 |.................0.0036 |...................... 908,112 |.................0.0108 |.................. 2,724,336 |.................0.0180 [........c........ 4,540,560
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 2,075,415,780 2,075,415,780 25,670,291
4.1 3 NAIC Designation Category 3.A .........cccccoveveveueueeeeeeeeeieieeresens oo 5,182,290 [.vvoeee XXX e e e XXX e e 5,182,290
4.2 3 |NAIC Designation Category 3.B .. ....6,052,771 |.... ....6,052,771 |....
4.3 3 NAIC Designation Category 3.C ........ccccveveveveveverereeeieeeeiereenes |reseeeeeeneneas 11,876,950 [....ooee e XXX oot XX e oo 11,876,950
4.4 Subtotal NAIC 3 (4.144.2+4.3) ....ccoviiiiieeneeeeeeeee 23,112,011 23,112,011
5.1 4 NAIC Designation Category 4.A ..
5.2 4 NAIC Designation Category 4.B .........ccccceveeieinienceiiieneees
5.3 4 NAIC Designation Category 4.C ........ccccoiiereeiieieniienieneenene
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A .. , 102,949 | XK e [ b XK e [ 1,702,949 000472 080,379 00846 . 144069 001410 |
6.2 5 NAIC Designation Category 5.B .. ... 199,452
6.3 5 NAIC Designation Category 5.C ........ccccueiiiiiiiiiieiieneeseenees [,
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 2,502,401
7 6 NAIC B ...ttt oo et ettt
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 5,729,847,248
PREFERRED STOCKS

10. 1 Highest QUaItY ......cooooiiiiie e e,

11. 2 High Quality .......

12. 3 Medium Quality ..

13. 4 LOW QUANILY ...t [

14. 5 Lower QUAlity .........coiiiiiii e

15. 6 In or Near Default

16. Affiliated Life with AVR ......c.ocooiiiiiiiieiceceeeece

17. Total Preferred Stocks (Sum of Lines 10 through 16)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

9l

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS

18. Exempt Obligations ..........ccceeiiiiiiiiiiiiieesee e

19.1 1 NAIC Designation Category 1.A .......cccooiieiieneeeeeee s

19.2 1 NAIC Designation Category 1.B ........cccoceiieiieninneceeeees

19.3 1 NAIC Designation Category 1.C ..

194 1 NAIC Designation Category 1.D ..

19.5 1 NAIC Designation Category 1.E ........cccoceiiiiininniieeeeees

19.6 1 NAIC Designation Category 1.F .......ccccooiiiiiiininieieeeeee

19.7 1 NAIC Designation Category 1.G .......ccccoveevieieenieieeeeeeee

19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... XXX XXX XXX XXX XXX
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieeeseees
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) ..
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) ..

24. 6 NAIC B ..ot

25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 137,562,148 XXX XXX 137,562,148 XXX XXX XXX
DERIVATIVE INSTRUMENTS

26. Exchange Traded ........ccooooiiiiiiiiiieeeeeeeeeeeeeeeeee e [ 5,706,689 |............. XXXeeoevevreees oo X [ 5,706,689 |......cc........ 0.0005 |.ooereieiciriiene 2,853 | 0.0016 |.cveveeeeireee 9,131

27. 1 Highest QUANIEY ........oveveeeeeeeeee s [ 460,488 |.............. XXX foreeeee e e XK e 460,488 |................0.0005 |.......ccceoeviiieiereeen 230 |oririiienennn0.0016 oo

28. 2 High QUAIIY ... [ . .

29. 3 Medium Quality ..

30. 4 LOW QUANILY ...t [

31. 5 LOWET QUAIIEY ...t e

32. 6 In or Near Default

33. Total Derivative INStruments ..........ccoovooveeeeoeeeeeeeeeeeeeeeeeeeeen 6,167,177
34. Total (Lines 9 + 17 + 25 + 33) 5,873,576,573

6,167,177
5,873,576,573 XXX 8,256,593 XXX 24,683,862 XXX 43,513,131
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUality ...........ccoeerrneeoee i oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieiirireirirerreenee frereeineieinnins 0.0074 |eeoeeeeeeeeeee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveieveveeee oo e [ DL 0L N TIPSR SRS 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... L XXX 0.0069 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality L XXX ..0.0120 |.... ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - LOW QUAIILY ............cevrueeeiirieienes foereeresesiseeeeieieeesesesenies [eeereeeneeneseseseeneeeseeeea e XXX e e [ 0.0183 0.0486 0.0628
40. Residential Mortgages - Insured or GUaranteed ............cooe. foocccuirnicicciiiiicics i e XXX e [ [ 0.0003 ..o [ 0.0007 [oeeeeieeeeirireieireieirieinee froreieirieniens 0.0011 [
41. Residential Mortgages - All Other ............cce...... XXX 0.0015
42. Commercial Mortgages - Insured or Guaranteed .................foeeeerereeeeeeienennnnnenn e XXX e | 0.0003 |
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 664,806,711 |.... XXX 664,806,711 |.... 0.0011 731,287 |....
44, Commercial Mortgages - All Other - CM2 - High Quality ...... ..89,121,547 |... XXX ..89,121,547 |.... 0.0040 ... 356,486 |....
45, Commercial Mortgages - All Other - CM3 - Medium Quality .[................... 8,112,319 | o, DL0.0 S B 8,112,319 | 0.0069 |..coovevrerrrrene.
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAEIEY .ottt [ee s [rese e [oeeee e DL0. 0 N H TIPS USRI 0.0120 oo

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[--ccoeoernrneeceieiinnns ferrrececinssseceeees [ DL0.0 N HE TSRS RUSTTR 0.0183 |

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieiiiiierieiee e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........cccccoc.....
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 762,040,577 XXX 762,040,577 XXX 1,143,749 XXX 4,967,630 XXX 6,455,967
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 762,040,577 XXX 762,040,577 XXX 1,143,749 XXX 4,967,630 XXX 6,455,967
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK
1. Unaffiliated = PUDIC .......oveveeeieieeieeeeee s e 290,832 |............. XXX foreiicne D2 0,0 S FRRR 290,832 |.ooireeeeenn0.0000 oo [ 0.1613 (@) [oevrereerercrreennne 46,911 |........0.1613 (@) |cevreererererercnennns 46,911
2. UNaffiliated = PrIVALE ..........c.ceveeeeieieieieeeicecceeeee et e sesneneiene [oeeainnnas D0, % ST T XXX oovvvererann foererenennnneeeenennnnnes foeeererennn 0000000 [ [ 0.1945 | e 001945
3. Federal HOme LOAN BANK ..............ccueueuiiieieieieieeeeceeeeeeeee e feeenesesesieieneeensnesssesneneee [onieinninns D0, % ST T XXX ooovvererans frerereneneneneeeenennnnnes foeeerenennn0.00000 s [ 0.0061 |.ovoeeeeeeeeeeeeeeeeierens Jorerereeeeeenn0.0097 |
4. Affiliated - Life With AVR ... oeensesennns XXX oo XXXoveveeveres [ oeveeenneen0000000 [ i 0.0000 [.evvoeeececenieininereenenes ferererereeneeenen0.0000 [
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..............cccoooiiiiiiiiiiiniies e e e e o XXX e e XXX
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality ...........cccoooiiiiiiiiiiiiiceeee e e e e e XXX e e XXX
9. Fixed Income - Low QUAIItY .........cocooiiiiiiiiiiiiiicccciceeee e [ [ s foorereenees XK eoreeens e oo XXl |
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default ..... . . .. e XXX | . ..
12. Unaffiliated Common StOCK = PUBIIC .......cuovvieciiieiriiicieieiriies i o oo [ [oosenesensnns 0.0000 [....vovieericiriciriciriens frcieiee 0.1580 (@) [ocevveerreeeiriciriciiiciiics [ 0.1580 (@) |-evvrvrererereeerniririicieienns
13. Unaffiliated COmMMON StOCK = PHIVALE ..........coeuivrveiiiiecieieieiees e [oreeseieieineneieeesnennies |oeeeressenesseeeesssneeseenes [oreenesiseesesssneseseeesssnenes [oreeesesessnnenes 0.0000 [ovevveeeeeeieirereieierenenes o 0.1945 [ e, 0.1945 [
14. REAIESEAE .....cuiiciiiciicceee e [ [ o [ 0.0000 (D) [evrerereeeeerrererereeereirenineee Joeeeeenns 0.0000 (D) [evrerereeeeerrererereeeieirinireee Joeeeeenns 0.0000 (D) [-ereveereerereeernrrereierieeenas
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MBINUAL) .ttt [t XXXervevveieees e XXX [ oo, 0.0000 [ovevveeeeeeieirereieierenenes o 0.1580 v o 0.1580 [oveececeeieirriccicieenee
16. Affiliated - All Other XXX XXX 0.0000 0.1945 0.1945
17. Total Common Stock (Sum of Lines 1 through 16) 290,832 290,832 XXX XXX 46,911 XXX 46,911
REAL ESTATE
18. Home Office Property (General ACCOUNt ONIY) ......vuvieruimrerieees [ [ [ [ sneenne [eorsieinsecinnans 0.0000 ..o oo 0.0912 [ooiiiiicccres e, 0.0912 [oovieecs
19. INVESIMENT PrOPEILIES ......covveiiieiecieiiiccieieie et [eeetes sttt sieiennnnes [oreseteeiessenesisiesenennnnine |oeseieresneniseesesssnenesseienes feresnentesesesssnenessesesssnenes [oreseseeesennenes 0.0000 [ovevveeeeceereirireieieierenes o 0.0912 [oviiiceeeeeeeeeeee e 0.0912 [oviiiceeeeeeee
20. Properties Acquired in Satisfaction of Debt ...............ccccceevevenane. 0.0000 0.1337 0.1337
21. Total Real Estate (Sum of Lines 18 through 20) XXX XXX XXX
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 Lower QUAlity .........cccoiviiiiiiiiiii e
28. 6 Inor Near Default ............ccccooiiiiiiiiiice . . .
29. Total with Bond Characteristics (Sum of Lines 22 through 28) XXX XXX XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

6l

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiiii e
31. 2 High Quality .........oooi
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIitY........c.oouiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......cccooiiiiicicceeece e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............cccccoeiiiiiicns ..
42. Mortgages - CM5 - Low Quality ..........ccccooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44, Residential Mortgages - All Other ...........ccccoc.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........cooveeieiiiieerie et
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveieiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........ccoceeveeieieenieneesceeee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........ccccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiicceeiees e e X% e ot XX [ o 0.0000 |.eeeveveirieirieinieinieinee ferveeene 0.1580 (@) [-evevveverereirieircireiees v 0.1580 (@) [-eververerereerieiieirice
66. Unaffiliated Private e 0.1945 |...
67. Affiliated Life with AVR ... foesereeeieseeseeseeses feoeeeeee e X% oo e XX e e feeeriieinnee 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU ) USRS RUPUOUUUOUYURUTPYPRUTUPI USRI D,0. ¢ U RUS D00 G KOO OO URURURURURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.1580
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) XXX XXX XXX XXX XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) .........ccccoiiiiiiiiiiiiiis foiiiisieiisiecesesesesesiees |oeeieieeee e |oreeeeeee e s eeseeees |oeeeeeee e ee e eeeees |oeeeeeeeeneas 0.0000 |uooveeveeeierieieieeeieieee o 0.0912 | e 0.0912 |
72. InvestMent Properties ......... ... e sees |oeee e se e eees |oeee e e eees |oreee e o 0.0000 |uooveeeieierieieieeeieeeeen o 0.0912 | e 0.0912 |
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) XXX XXX XXX
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit ...........cccco. [ooiiiiiiiiiiiiiccciceies oo e e e foereeeeeeieenes 0.0003 oo o 0.0006 |.ceveeeeenirieiinieieninenine e 0.0010 |ovveeieeieieeeeeeee
76. Non-guaranteed Federal Low Income Housing Tax Credit .......... [....cccccoovenee.. 4,608,530 [...oveeieeeeiieeieeeeeeeeeeees e e 4,608,530 |...ccvveunnnes 0.0063 |..ocovvevieeeeenennn 29,084 | 0.0120 |oooooeeieieie 55,302 |..cooierinnne 0.0190 |oooooveeiieiee 87,562
77. Guaranteed State Low Income Housing Tax Credit .......... .. .0.0003 |...
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouoiiiiiiiiiiiiiiieiies oeeeeieeeceeeeeeeeseeeees foeeeeeeee e eeeeenene feeeereeeeeee e see e eeees [oeseeieseeieneans 0.0063
79. All Other Low Income Housing Tax Credit ..........ccccoveeevreiereennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) 4,608,530 4,608,530 XXX 29,034 XXX 55,302 XXX 87,562
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ...........c.ccoooeeveeiieeieeeeees feeeeeeeeeen 2,178,671 2,178,671 v 0.0000 |eeeeeeeeeeeeeeeieeeeeeeees e 0.1580 |eoveeriiieiieiennns 344,230
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated ..............ccooooiiiiiis e e X e et XK e o
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ... [ e [ [
89. Mortgage Loans - Unaffiliated ... s et X% e et XX e oo 000000 [ foeveeeninenn 001580 [
90. Mortgage Loans - Affiliated ..
91. Other - Unaffiliated ..o foeeseeneees [ XX e b XK oo e 000000 e e 001880 |
92. Other - Affiliated .........cooiiiiiiee e
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 2,178,671 2,178,671 XXX XXX 344,230
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance Investments ...............ccococeveees e oot XX e foeesiesccssissensenne feeeiensensennennennenens. oevnenniennn 00000 i oo 00042 [
95. NAIC 2 Working Capital Finance Investments .
96. Other Invested Assets - Schedule BA ... Lo et XX e oo Joeerenerenennen 0000000 [ e 001880 |
97. Other Short-Term Invested Assets - Schedule DA ....................... .
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ........ccccceveenenne XXX XXX XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 6,787,201 6,787,201 XXX 29,034 XXX 399,532 XXX 431,792

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.
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ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS REPLICATIONS (SYNTHETIC) ASSETS

RSAT Number

Description of Asset(s)

NAIC Designation or
Other Description of Asset

Value of Asset

AVR
Basic Contribution

AVR
Reserve Objective

AVR
Maximum Reserve

0599999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1.  Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ........c.iiuiitiiiiitiiti ittt bbbt bbb bbb E b b H 4 E b b e AR e e E e e b e A E e e bRt e bt e b e e bt ebe et 2o eme e e e e e e e e e s e e e aeeeneens
2. Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean

3. Current year change in encumbrances:

B ] = S =T TR o 10 o e OO PPRTPNS

3.2TOtals, Part 3, COIUMN 11 ..o bbbt b bbb e b b se e b e e b e e b b e e b e e e b e b e e b b e saebe S0 HE SRS AR SR L LR e AL e L e R e e b e R e e b e bt ebeseseses sttt
4. Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... g ... g ... ... B ... . EEE. ... EE s ... ..o teest st et beenteenseanteenbeanbean Boeenseeaseesseeae e e e et e e e e s
5. Deduct amounts received on disposals, Part 3, Y . W T BU B TRRTRN

6. Total foreign exchange change in book/adjusted

6.1 Totals, Part 1, Column 15 .....ccccovvccvvccv . ... N ... - B N oo
6.2 Totals, Part 3, COIUMN 13 ... e L L s
7. Deduct current year’s other than temporary impairment recognized:
A B e = =T TR o 10 o e OO PRTPS
7.2 TOtals, Part 3, COIUMN T0 ....ouiiiiiiii it bbb bbb bbb £ b b se b e e b e e b e b e hesd e b b e e b e b e sbebe S840 SRS AR SR Lo R oAb e b e R e e b e b e e b e b et esbesebese s ese et
8. Deduct current year's depreciation:
8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb b e b e b e bt b e e b bt e b b e b b e sdebe SR8 e R e R e e b e b s bbbt b b
LA ol = S =T G T o 10 oo T O OO
9. Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+6-7-8) .........ccuiiiiiiiiiiitiii ittt bbbt bbbt bt bt e e e e e e e e e e e e e e e e e eneenes
O B T=o [¥Te: & (o] e=1 W ToT 0 F=Te (4011 C=To [R=Ta o TU o OO TEORTERPRRRPRRY
11.  Statement value at end of current period (LiNe 9 MINUS LINE T0) .......cuiiiiiiiiiiiieii ittt bbb bbb bbb b bbbt AR e bbb e b e bt b 2emeeseeneeas e e ens e e e e e e eneenes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIrIOT YEAT .......c.oovoieieueueueieiieiieie ettt se e seses 2eeeeeeeenenan 639,322,620
2. Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMIN 7) .......ccuiiiiiiiueueieriiiiesisie ettt sttt s s e e e s s s sesesese e ssssesesesesesenene s seseseenenenas 175,825,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.ciiiiieieeeeeeeeeeeee ettt eseas seebebebeeeae e e nees 290,000 ... 176,115,000
3. Capitalized deferred interest and other:

o B ] = S =T i TR O 10 1o e OO

3.2 TOtals, Part 3, COIUMN 11 ..ot b bt bbb b b oo b e e b e e b e b et e b e e e b b e e b e b e s e e b e se b e e e ke S0 SE SR e SR e R e e E e R e b e b et e Rt e b e s eabeseteseeesee et
L S ool T | o) e [ Toto TN o OO
5. Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 .............. OO

Log A o) o= S == T G T 0o ) (U1 o T I TSSOSOV U SRS ORTSON

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt h e e bt et e e bt e bt eaee o2 et ea e e 4h e e eh e e eh e e R e e bt e a bt ea bt ea e e e e et ehe e ea e e ebeeab e e ke anbeen Soeemteesseanteanseesseasenseennes
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne . 53,397,044

Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........iiiiiiiiiiii et sbe e sn ettt eaaeenn e

© ® N o

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

10. Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb b bbb b e e b e e b e bt e b e b e aa e R e e S e b e b e b e bbb ns

L0 e = o Ty A A @01 (0] o T T OO
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cceurrrriiiririnieiereieeeeies oo 762,040,576
L o) c= I U= ol g = (o= g o RO
13, SUBLOLAIL (LINE 11 PIUS T2) ..ottt ettt ettt ettt s et e s e s e s e s e e s e s e s e s e s e s e s e e s e s e s e s e s e e e s e s e s e s e se oA e e s s s e s e s e s e s e s e st et e s esese e s st esesesesen Sesesenensnennn 762,040,576
L D T=o (W1 o] e=T W ToT 0 E=Te [4a 11 C=To IR Ta T TU o O OO
15. Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .....ccvoiiiiiiueueieuiiiiisicieieieieseseese sttt se s ssesesese s eseeesenenenn 762,040,576
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© ® N o

10.

1.
12.
13.

-

> N

©® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 18,959,905
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 1,054,476

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ............couiuiiiiieieeeeeeeeceee ettt e resesseseseseereeens 714,931 1,769,407
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
ACCTUAL OF QISCOUNL ........cvoeceeecee ettt eee et eee e et e e ee e s e e e s e e e eseeseseeeenseeeneee s eeseseeseneesenses s s e e enseseeeeeenaesensesensesensesensesensesensseensesensesensesensesensesensesensesenaes seeesseesaesasseeaes 142,906
Unrealized valuation increase/(decrease):

5.1 TOtalS, Part 1, COIUMN 13 ..ottt e e e e e e e e e e s ee e s e e s enees s e e e enaeeeneeeenees s e esenseeeneesenaesensesensesenaesenane e ses b ets e teceees 1,591,983

5.2 TOLAlS, PArt 3, COIUMN O ...uiitiieiiiieietse ettt b et ee bbb £ b bbb £ bbb £t b bttt eeennsna et sen e (38,617) <o 1,553,366
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiieiiieieeceete et te et eees e et eteeessseeaetesesesssseaesesesenssssaesesasensssesesesesensssssesesessssnsssesasesansnsntesesasnns febesesesasscietesannas 97,011
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cc.c.ciiuiuiiieuiietieeetee et et et ete st eteeteseeeese et et esetessetessasese st ess st esessetessese s esessesensesensasensatens Seseseeseseesesenenen 453,495
[DI=Ye (W1 f=Toqlo) g (V4= Y iTo o W)l o 4=Ta a1 4 g T=T o le =T o] (=Y or - o] o PPN
Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 22,069,100
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 22,069,100

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 6,433,312,994
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............cc.iuiiiiuiiiitieiteeestete et e et ettt et et e e et eae et esestese st ese st esesesessesessatess et ess st ese st ese st ebe st ebessesessabensssensassensesenneneneas 889,668,953
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 7,433,867

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12
4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie et . 124,869,596

4.4, Pt 4, COIUMN T Lottt f et f e E e E et E b e 8 E e E £ E b8 h bbb bt E bt b bt bbb bbbttt 31,345,433 ... 156,215,029
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieieeececte et eeectete et ee et eaetetesesssseaetesesesssseaesesesensssesesesesesssssaesasesessnsssesesassssnsstesasasssnssessesananas fesebesessacans (18,233,891)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiuiuiieieeeteeeteeeete et eae e e e e et es et e s et e et ess et eseeseseaseseasesesenesennene 702,323,192
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 13,070,766

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt et e et et et e s s e ae e e s e s et e s e s e s e seas s e s et et et et esess s es e s et et e s e s e s ese s et e s e s et et esesess s ss s e besesesssnet et eeeeebebebebnenaea 173,432 e 173,432
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 6,752,829,562
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 6,752,829,562
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

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

SCHEDULE D - SUMMARY BY COUNTRY

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.coovvevrivnivieirine e 318,862,028 |.......ccocene 314,102,848 |................ 316,338,898 |................ 320,853,848
Governments 2. CANAGA ... e 1,000,121 [oooeiienee 1,030,402 |...ocoovvnenenee 1,105,345 | 990,000
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 319,862,149 315,133,250 317,444,243 321,843,848
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 1,000,000 1,025,102 1,000,000 1,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 9,165,805 9,053,892 9,308,551 10,905,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,182,170,493 1,061,690,510 1,182,857,065 1,180,810,017
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 3,686,294,080 |............ 3,245,581,258 |........... 3,701,050,556 |............ 3,564,589,917
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...cocooieeee e 179,731,145 | 154,104,811 |.coceneeen 180,717,403 |................ 174,354,000
Loans, Unaffiliated Certificates of 10._ Other Countries 351,623,575 333,711,723 372,064,734 359,661,025
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,217,648,800 3,733,397,792 4,253,832,693 4,098,604,942
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 5,729,847,247 5,120,300,545 5,764,442 ,551 5,613,163,807
PREFERRED STOCKS 14, United States .....covvveeiveeeieeieeeeeeeee e e [
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 1,022,982,315 1,022,982,315 976,644,117
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 1,022,982,315 1,022,982,315 976,644,117
26. Total Stocks 1,022,982,315 1,022,982,315 976,644,117
27. Total Bonds and Stocks 6,752,829,561 6,143,282,860 6,741,086,669

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of short-term investments acquired

Accrual of discount

Unrealized valuation increase/(decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts

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

....................... 222,708,581
....................... 145,791,675

........................... 3,188,625

137,562, 148

....................... 222,708,581
....................... 145,791,675

........................... 3,188,625

137,562, 148

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, Prior Year (LINE 10, PIIOT YEAT) ......voviviiiuiueueueriresistresestetesesesestsssessssesesesesesessssssssesesesesasessssssssesesesesessssssssas seesssmssssessons 34,070,843
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccceeiviririririeeiie s 88,963,900
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, ColUMN 14 .............cococveveueureees v 1,918,601 ..o 90,882,501
3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 17 oo e e e e e e e s e s s e e e en e e ee e em e n e e e s s n e en s een e eenaneensneenaneana seeesseesnees 143,833,920
3.2 SECHON 2, COIUMN T ...ttt bbbttt e bbb eenene s cenes 30,708,100 ................ 174,542,020
L S 1S Y Y e N o T (01 o [0S (g g 1= o OO
5. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccoiiiiiieieieieieieeeestete ettt esese e ettt es et esese e ee s sesesesesesesesss st esesesesesessssseeeeeeensnas 45,798,626
6. Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 .........c.c.cioiiucueueieeeeeeeceete et et e ceete s eseessaeaeteseseessaeaetesesensssesesesesenssssaesesesensssssesasas ceesetesasasaenas 63,307,255
7. Amortization:
A IS T= Ty (T T IR ) [T 4o e PN
7.2 SECHON 2, COIUMN 27 ..ottt bbb bbb e et e bt e bt e b et h e b e e et e ae et e s et S48 48 oA s AR e R e e b e R e e b e b et e b et e bes Sesbesessesessesess et e st e ens
8. Adjustment to the book/adjusted carrying value of hedged item:
8.1 :SECHON 1, COIUMN 20 ...ttt h bbb e b b e b s b e bt e b e d et s e b e b et ebe e 280 aR e R e s R e b e b e b b et b b
LS T= T (T I O] 144 122 OO
9. Total foreign exchange change in book/adjusted carrying value:
Lo I IS T= T (T o T IR 07 )[4 4o e < PN
9.2 SECHON 2, COIUMN 20 ...ttt b e bt bbb b e h et e s et e h et e b et e b e s e b e s e e et e ae s ehe b SA0 48 oA e AR e R e e L e Rt e b e b et e b et e b e s eabeseseseeesee et
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-BF7+8+9) ........c.coovorurueueeeeeereceeteteeeseeeaetesesessasaesesesesssssaesesesensssesesessssnsnsssesas esesesesenanas 281,986,735
B T O T=To (03 T g E= T T q gL =T o TS ST PSSRSO
12. Statement value at end of current period (LiN@ 10 MINUS LINE 1) c...o.ovicecueueieeeececeeteteseececte e tesesee ettt esenssaeaetesesesssseaesesesenssssaesesassnsssstesesesansssesesesasanas Seesesesesesanas 281,986,735
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
1. Book/Adjusted carrying value, December 31 Of Prior YEar (LINE 6, PFOT YEAI)..........c.c.cviiruruereiiieieseseseiessesesesesssssesesesssssssssssessss s sssesesessssssssesesesssans fesesessscsesesens 5,678,839

4,692,245

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

3.1 Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent Year MINUS ..........ccccuererierierieiiieieieis crrrsrese e
3.12 Section 1, COIUMN 15, PHOT YEAI .....ccuiiiiiiiiiiiieitieieite ettt aes sareasese e ae s sabessessessesresnesaesaesaesne e

Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, CUIrENt YEAr MINUS .......ccvuiiieieieieieieeeisieieies ceeereneneseseenerenes 333,669
3.14 Section 1, ColUMN 18, PrIOT YEAN .....c.cueviviiiirieieieiereee st sene cereressenenenes (1,110,617) oo 1,444,286 ................... 1,444,286
3.2 Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS .........ccccceiiiiiiiiis covieieie s

3.22 Section 1, Column 17, prior year

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccccoveririrircies coreirerereneieneees 333,669
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.eveueuereiiriririeieieieeenesisens eeerereseeneneees (1,110,617)
3.25 SSAP NO. 108 AQJUSTMENES ......oouiiiiiiiiiiieeee s e e ae s earesne e e

3.3 Subtotal (Line 3.1 minus Line 3.2)

4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ............cccceevrirrennnn. 4,393,132
4.2 Less:

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

4.22 Amount recognized (Section 2, COlUMN 16) .......cccovvreeeiiriniirieees eeeeieeerenenens 4,393,132

4.23 SSAP NO. 108 AJUSEMENLS ..ot esre e e ans eesresaesanane e

4.3 Subtotal (Line 4.1 minus Line 4.2)
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS 1N PHIOT V@I ........ciiiiiiiiitiit ittt bbb bbbt bbb bbb bbb b e bbbt bt b e bt b Sesee e e e e e e e e e e s anaen
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........cuiiiiiei et es Sessesa e e s e e e e e
6. Book/adjusted carrying value at end of current Period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccceceririiiiieirereriiieeesesesete sttt st sss ettt ss s st b b s sssa st bbb s snses 2oebetenassacnes 10,371,084

7. Deduct total nonadmitted amounts

SI11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

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

NONE

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

NONE

SI12, SI13



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4.....ouieieieeeeeeeaeeeeseeseeeeee e ee e ee e ee s es s s e e e e 42845842828 s et ae bbbt nieniee eneensenssenies 281,986,735

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .............cceueveveccueueueveeeecceeiens eeeeeerenenees 10,371,084

3. TOtal (LINE 1 PIUS LINE 2) .ottt sttt et e s s st et et eseas s s s sesesesesesnsnsnensnenesesnninenenes s 292,357,819

4. Part D, SECHON 1, COIUMN B .....oueueuiiaiceeeeeeeeeese s eaeeseese e e e ees e eeeesee s eesees s s e s es e e e e e ee e e e e et e s e e e ee e e s s seesesseaneanane | coeesssainninns 336,728,867

5. Part D, SECHON 1, COIUMN 7 ...ouiuiiiiieeieeeeeeeseeseesees s ees e e e saee s ee e e esess s e s es e s ees e e e e e e e e ee s e ees e saneenaees eeeessesssnsinns (44,037,379)

6. Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......cooviviveeieieiieeieieteteteeee ettt et es s s sesessn s ssssssssesesssnnenanaess e (333,669)
Fair Value Check

7. Part A, Section 1, Column 16 279,520,633

8. Part B, SECHON T, COIUMN 13 ...ttt ettt ettt ettt ettt et et et et e e et et e e et et et et et et et et e e et e e e e e e eeeeseenae neveevessessesseasnans 333,669

9. Total (LINE 7 PIUS LINE 8) ..ottt ettt et e s s s s s s s et e s easssasnssesesesesesnsnnsnsnsnenesensnenenes e 279,854,302
10, Part D, SECHON 1, COIUMN O ...ouiuiiieieieeeseeeeee et ee s s ees s es s e e e s s s e s et ee s e s e eeseennennnnie | soessessennianis 326,707,545
11, Part D, SECHON 1, COIUMN M0 ....uiuiuiueiaeeaeeseeseeeeeeeesese s eseeseeseeseesees e eeseeseeese e s ssees e s eeseeseeseesesse e seeteeeeseesessessessesseesnsneanins soessessemninnis (46,853,243)
12 Total (Line 9 minus Line 10 MINUS LINE 1) ..ottt bbbttt ettt e sbe e e e nbeennesnnesnnesee s

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 .....uiuiiiitieitieiteeiteei ettt ee ettt ee et et E £t E e b et b bbb bbb bbb nies seebseesineenneas 1,112,132
14, Part B, SECHON 1, COIUMN 20 ......iuiiiirieiiieiteeieeeeeeseeee et eee e ee et ee et s e £t e et b £t b e eb £ eb st b bbb bbbt si et nies seebseesineenneas 1,110,588
15, Part D, SECHON 1, COIUMN 12 .....iuiiiiiiiieiiieiie ettt s st s bbb siens seebseesiseenneas 2,222,720
16. Total (Line 13 plus Line 14 MINUS LINE 15) ......oiiiiiiiiieiiee et nnenenes s

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

Schedule E - Part 2 - Verification - Cash Equivalents

NONE

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

SlI15, EO1, E02, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
Lake SUZY ...eeevviiiiiiiiiiiiiiiii ... 12/16/2019 ...foeeeiiiiiie 4.100 [ouvneeiiiiiinnnnee 1,850,504 | e fe [ e [, 2,751,919 (...06/27/2019 ...
FAYETTEVILLE ... ... 12/22/2010 .. ....6.150 ...10/20/2010 ...
. |Fayetteville ... ... 1172172019 .. ....4.480 ...08/12/2019 ...
PASADENA ... ...06/07/2011 .. ....4.100 ...03/16/2011 ...
El Centro . .. 1172772019 .. ....3.770 ..10/22/2019 ...
VACAVILLE .... ...00/22/2011 .. ....5.700 ...07/08/2011 ...
Killeen . 10/22/2019 .4.250 |.. ...09/12/2019 ...
SAN JOSE ... 02/03/2012 .5.450 |.. .. 12/29/2011 ...
Rancho Cordova . 12/12/2019 .4.030 |.. . 3,199,737 |... 10/22/2019 ...
SPRINGFIELD ... 12/29/2011 .. 5.150 .5,954,508 |... 12/01/2011 ...
. |Fruit Cove ... ...01/28/2020 .. 3.940 .. 11/19/2019 ...
...03/30/2012 .. 5.300 ...03/01/2012 ...
Mammoth Lakes .. ...01/02/2020 .. 3.700 .. 12/02/2019 ...
DALLAS ...03/07/2013 .. 4.500 . . 12/27/2012 ...
. | Tueson ...01/23/2020 .. 4.160 . 4,340,140 |.... 12/06/2020 ...
ST LOUIS PARK .. ...08/09/2013 .. 6.350 3,174,948 |... 04/23/2013 ...
. |Bradenton .... ...03/24/2020 .. 3.700 . 1,883,456 |... 12/04/2019 ...
SIMI VALLEY .5.150 |.. .2,924,843 |...08/02/2013 ...
Sarasota ... .3.700 |.. ..12/10/2019 ...
SAN JUAN CAPISTRANO .5.150 |.. ...07/17/2013 ...
. | Sherman ... ...04/22/2020 .. 3.770 ...02/20/2020 ...
HAUPPAUGE .. . |NY.. ...09/13/2013 .. 5.040 ...07/22/2013 ...
. |Berea ...05/07/2020 .. 3.570 ...02/19/2020 ...
... | OAKLAND .... ... 11/14/2013 .. 6.040 ...09/28/2013 ...
. |Burbank .... ...07/13/2020 .. 3.750 ...02/27/2020 ...
. ...10/25/2013 .. 5.250 ...09/12/2013 ...
. |Portland ... ...08/03/2020 .. 3.360 . ...04/03/2020 ...
LAS VEGAS .... ...10/01/2013 .. 5.380 . 2,471,243 |...09/12/2013 ...
Cameron Park . .3.750 |.. . 7,923,798 |...05/22/2020 ...
SAN FRANCISCO .5.100 |.. . 2,575,214 |...11/29/2013 ...
0lney ....eeeee .3.520 |.. . 3,258,943 |...09/04/2020 ...
SAN FRANCISCO .5.100 |.. . 2,463,230 |... 11/30/2013 ...
Petaluma ... 11/10/2020 .3.000 |.. .2,811,764 |...08/17/2020 ...
TUCSON . [AZ... ...01/16/2014 .. 5.250 12,359,334 |... 11/27/2013 ...
. | Sacramento ... CA.. ...07/28/2021 .. 3.550 .1,521,943 |... 12/10/2020 ...
CEDAR PARK ... .. ... 12/20/2013 .. 4.800 .3,264,733 (... 11/21/2013 ...
. |Salem .... ...07/28/2021 .. 3.550 . 1,502,586 |... 11/27/2020 ...
... |MCLEAN .. ...06/30/2014 .. 4.950 . . 1,742,067 |...05/30/2014 ...
. | Albany ...07/27/2021 .. 3.550 .... 620,087 .1,513,286 |... 11/29/2020 ...
FOND DU LAC 09/25/2014 .4.650 |.. . 718,770 |.. .1,583,926 |...08/05/2014 ...
Livermore . .3.520 |.. .. 2,492,953 |.. . 7,719,473 |...10/12/2020 ...
HOUSTON . .4.600 |.. ..1,167,126 |.. .2,784,000 |...06/26/2014 ...
Midland . .3.860 |.. . 3,485,098 |... 10/06/2020 ...
MINOOKA . .4.650 |.. 1,935,725 (...08/11/2014 ...
Shenandoah . ... ...01/15/2021 .. ....3.810 .3,062,718 |... 12/04/2020 ...
HUNTINGTON STATION . NY.. ...10/22/2014 .. ....4.680 .2,303,328 |...07/30/2014 ...
. |Hillsboro ... 12/17/2020 .. ....3.790 ..11/09/2020 ...
SACRAMENTO . ...00/03/2014 .. ....4.870 ...07/18/2014 ...
. |West Sacramento .. CA.. ... 12/22/2020 .. ....3.180 ...11/10/2020 ...
GOLDEN .. C0... ...10/09/2014 .. ....4.650 ...08/08/2014 ...
Peoria ... ...12/23/2020 .. ....3.290 980,944 . , ..10/30/2020 ...
CORONA ...01/07/2015 .|, 4.400 [, LR P P O AP AP PP PP P PPy 3,569,182 |...09/06/2014 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
Madison Heights ....12/30/2020 ...[...eeniiiiiininnnne 3.550 |eeiiiiiiiiiiiees 1,408,744 | e e [ e [, 2,442,409 |... 11/20/2020 ...
.. |PLACENTIA . ... 11/18/2014 .. ....4.700 . 4,916,241 (... 10/02/2014 ...
. |Rialto ...02/01/2021 .. ....3.630 .5,084,349 |... 11/20/2020 ...
DAHLONEGA ...10/23/2014 .. ....4.660 ....624,455 |...10/08/2014 ...
Arroyo Grande .. ...02/1172021 .. ....3.560 . 3,050,052 |... 12/04/2020 ...
BELL INGHAM ... 11/725/2014 .. ....4.800 . 2,394,074 |...10/28/2014 ...
Bronx .... 02/18/2021 .3.940 |.. . 4,129,648 |... 12/22/2020 ...
PROVO . 12/30/2014 .4.350 |.. .3,762,049 (... 11/13/2014 ...
Oakland . 03/05/2021 .3.900 |.. .3,471,177 |...01/08/2021 ...
CINCINNATI ... ...07/01/2015 .. 4.170 ...06/11/2015 ...
. |San Jose ... ...03/26/2021 .. 3.000 ...02/03/2021 ...
MILWAUKIE . ...06/10/2015 .. 4.050 ...06/19/2015 ...
. |Pocatel lo .. ...03/12/2021 .. 2.960 ...02/01/2021 ...
COLUMBUS ... ...07/14/2015 .. 4.250 ...06/15/2015 ...
. |Fresno .. ...08/00/2021 .. 3.480 1,719,292 |...02/09/2021 ...
TUCSON ... ...08/04/2015 .. 4.350 . 6,539,436 ...06/17/2015 ...
. |Pasadena ... ...04/2772021 .. 3.490 . . 2,999,447 |...03/10/2021 ...
BUFFALO .... .4.830 |.. ..1,376,980 |.. .3,005,416 |...04/27/2015 ...
Culver City .. .3.650 |.. .. 1,307,059 |.. . 2,366,841 |...02/25/2021 ...
LOS ALAMITOS .4.300 |.. .. 1,155,874 .. .3,110,651 |... 04/29/2015 ...
Glenville ...06/16/2021 .. 4.200 . 2,338,358 |...04/09/2021 ...
MESQUITE ... ...07/01/2015 .. 4.000 ...06/06/2015 ...
. | Indianapol is . ...06/03/2021 .. 4.270 ...04/13/2021 ...
TAYLOR ...06/30/2015 .. 4.350 ...06/26/2015 ...
. | Santa Cruz ... ...06/28/2021 .. 3.380 ...04/23/2021 ...
HOUSTON ... ...08/14/2015 .. 4.350 ...06/24/2015 ...
San Diego .. ...07/22/2021 .. 3.690 884,190 ...06/02/2021 ...
GILBERT . ...07/08/2015 .. 4.250 488,496 ...06/19/2015 ...
Canton ... 07/13/2021 .3.680 |.. .. 1,252,403 |.. ...06/21/2021 ...
SUGAR LAND 09/29/2015 .4.140 |.. ..1,653,692 .. ...06/08/2015 ...
El Cajon ...... 08/30/2021 .2.880 |.. ..2,130,497 |.. ...06/06/2021 ...
.. | WEST SACRAMENTO .4.350 |.. .. 1,497,583 |.. ..11/03/2015 ...
. |Alhambra ...... 08/23/2021 .3.830 |.. . 2,341,321 ...06/28/2021 ...
EAST AMHERST ...03/31/2016 .. 4.600 .2,058,735 |...10/14/2015 ...
Orange ... ...08/13/2021 .. 3.930 . 3,165,509 |...06/07/2021 ...
. |BUFFALO . . 11/17/72015 . 4.510 .. 11/09/2015 ...
. | Albuquerque .. ...09/07/2021 .. 3.570 ...07/01/2021 ...
SUNNYVALE ... ...12/18/2015 .. 4.350 ...11/18/2015 ...
. |Phoenix .... ...08/12/2021 .. 3.750 811,229 . ...06/29/2021 ...
HAMILTON ... 12/18/2015 .4.690 |.. ..2,522,792 .. .5,178,800 |... 12/01/2015 ...
San Francisco 09/30/2021 .3.450 |.. ..1,914,409 |.. . 7,575,940 |...08/06/2021 ...
FORT MYERS ... 02/02/2016 .4.640 |.. .1,681,694 |...01/04/2016 ...
Marquette . 09/03/2021 .3.970 |.. ...08/12/2021 ...
LOS ANGELES 12/29/2015 .5.500 |.. . 12/17/2015 ...
. |Longview ...10/01/2021 .. ....3.500 ...07/10/2021 ...
. |ROCK HILL . ...02/11/2016 .. ....4.650 ...02/05/2016 ...
. |Milpitas ... ...10/18/2021 .. ....3.150 ...09/17/2021 ...
COSTA MESA ... ...04/01/2016 .. ....4.450 ...02/12/2016 ...
. |Riverton ... 1170272021 .. ....3.320 ...09/10/2021 ...
Eugene ... ...03/02/2016 .. ....4.520 ...01/20/2016 ...
Riverside . ...02/17/2022 .. ....3.410 . . , ...02/01/2022 ...
INDIANAPOLIS ..vvvvveiiiniiiiiiiiiiiiiiiiiiiiiinnnnns ...09/30/2016 ...focoiiiiiiiinnnnnn, 4.000 [onnnnnnnnnnnnns R O O AP AP PP PP PPPPRN PPPPTPPPPPPPPN 1,758,623 |...08/02/2016 ...
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Phoenix ... 12/02/2021 .. foeeeiiiiiiiie 3.450 |ovviiiiiiiiiiiieies L R R R RO RN 2,695,672 |...09/30/2021 ...
WICHITA ...09/30/2016 .. ....4.000 ...08/03/2016 ...
. | Chattanooga .. ... 12/28/2021 .. ....3.320 .. 11/02/2021 ...
...09/30/2016 .. ....4.000 ...08/05/2016 ...
Solana Beach . ...02/18/2022 .. ....3.780 . 12/17/72021 ..
KANSAS CITY .. ...09/30/2016 .. ....4.000 ...08/03/2016 ...
12/17/2021 .3.890 |.. ..10/25/2021 ...
05/20/2016 .4.630 |.. . ...03/31/2016 ...
12/08/2021 .3.400 |.. ..2,723,8% .. .3,709,677 |... 10/22/2021 ...
BOSSIER CITY ... ...06/06/2016 .. 4.550 ..1,030,656 1,793,765 |...03/31/2016 ...
. | Jurupa Valley .. ...01/14/2022 .. 4.180 ..2,052,616 .5,626,514 ... 11/12/2021 ...
SAN DIEGO ...04/29/2016 .. 4.430 .... 806,097 .3,377,240 |...04/25/2016 ...
. ...02/23/2022 ... 3.880 .8,538,005 |... 11/04/2021 ...
... |LAS VEGAS . ...07/15/2016 .. 4.450 .5,581,511...06/01/2016 ...
. |El Paso . ...03/25/2022 ... 4.050 1,742,971 ...10/26/2021 ...
.. |BOISE .... ...06/24/2016 .. 4.480 . 4,427,143 |...05/27/2016 ...
. | Richmond ... 12/28/2021 .. 3.750 . 3,832,375 ... 11/10/2021 ...
SOUTH SAINT PAUL . .4.470 |.. .6,771,195 |...07/06/2016 ...
Gainsville .3.920 |.. .2,619,888 [... 11/08/2021 ...
CHICAGO ... .4.150 |.. 5,714,355 ...07/07/2016 ...
. |East Syracuse .. NY.. ...01/26/2022 .. 3.700 . ...11/10/2021 ...
KENT ...08/01/2016 .. 4.060 . 2,460,584 |...07/20/2016 ...
. |Castroville .. ...01/27/2022 .. 3.520 .3,508, 124 (... 12/17/2021 ...
DELAWARE ... ...09/30/2016 .. 4.300 ..13,264,131...08/29/2016 ...
...03/25/2022 ... 3.650 ..10,615,382 |... 12/11/2021 ...
. ...09/30/2016 .. 4.000 ....856,803 |...08/15/2016 ...
. |Cornelius . . [NC.... ...01/19/2022 .. 3.460 1,795,584 |...11/30/2021 ...
AURORA ...10/28/2016 .. 4.000 996,332 ...09/09/2016 ...
Diamond Bar 01/25/2022 .3.780 |.. ..2,000,547 |.. 1172372021 ...
STANIOOD 10/07/2016 .4.050 |.. ..3,365,860 |.. ...08/25/2016 ...
La Mirada . 02/11/2022 .3.470 |.. ..2,816,169 |.. .. 12/08/2021 ...
RANCHO CUCAMONGA . .3.950 |.. .. 2,499,665 |.. ...10/10/2016 ...
. | Tampa ... 02/02/2022 .3.560 |.. .. 1,524,755 |.. .. 12/06/2021 ...
SEATTLE . ... 11/723/2016 .. 4.170 691,149 ...10/03/2016 ...
. | Sunnyvale .. ...02/02/2022 .. 3.480 .. 1,513,827 1272172021 ...
... | BELLEVLE ... ...10/31/2016 .. 4.050 ..12,832,927 |...09/27/2016 ...
. | Woodbr idge ... ...03/04/2022 .. 3.700 . 2,376,541 |...12/27/2021 ...
LA MARQUE .... ...10/28/2016 .. 4.110 . 3,422,165 |...09/26/2016 ...
. |Fresno ...04/11/2022 .. 4.070 . 6,459,065 |...03/01/2022 ...
MURRIETA 10/14/2016 .3.820 |.. ..692,487 |.. 1,714,904 |...09/22/2016 ...
Buffalo . .4.140 |.. ..4,633,342 |.. 7,245,042 |...04/25/2022 ...
LYNCHBURG .3.790 |.. . 1,673,711 .. .4,003,648 |...10/04/2016 ...
Buffalo . .4.140 |.. .. 2,438,601 |.. . 3,562,314 |...04/25/2022 ...
NORFOLK . .4.060 |.. ..848,020 |.. .1,654,194 |...09/30/2016 ...
. |Birmingham ... . ...06/10/2022 .. 4.640 977,489 .1,955,090 |... 04/20/2022 ...
SAN DIEGO ... . [CA.. ... 11/22/2016 .. 4.050 .. 1,755,710 .8,756,300 |... 10/14/2016 ...
. |Bentonville .. AR... ...05/13/2022 .. 4.400 ..2,974,042 .6,693,747 |...04/13/2022 ...
WILLOWBROOK .. ...11720/2016 .. 3.990 ..2,177,451 ...10/04/2016 ...
.| Troy ...10/28/2022 .. 5.100 ..1,305,725 ...08/17/2022 ...
JOHNSON CITY . ... 12/22/2016 .. 4.190 . ...11/10/2016 ...
Las Vegas .... ...10/05/2022 .. 5.169 . e .6,258,096 |...08/12/2022 ...
HUNTSVILLE L 12/22/2016 L 4190 [, IR L P o O AP AP PP PPPPPRN EPPPTPPPPPPPPN 7,880,515 ]...11/07/2016 ...




€03

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
Halfmoon ... ... 10/07/2022 ...[o.eeeiiiiiiiiiinne 4.750 [oeeniiiiiiiinnne 8,238,356 [ feee [ fe [ 11,733,045 ... 08/10/2022 ...
LARKSPUR ... ...03/16/2017 .. ....4.840 .5,492,176 (...01/31/2017 ...
Fresno ...10/14/2022 .. ....4.600 . .6,949,660 |...08/24/2022 ...
TUALATIN ...03/31/2017 .. ....4.890 .. 3,057,923 . 11,607,788 |...02/21/2017 ...
Tacoma ... .. 11/07/2022 .. ....5.110 . 11,220,994 ...00/29/2022 ...
JACKSONVILLE ... ...03/03/2017 .. ....4.520 ...02/16/2017 ...
Dallas .. 11/09/2022 .5.210 |.. ...08/31/2022 ...
LOGAN . 03/23/2017 .4.660 |.. . ...02/22/2017 ...
Wiheat Ridge 11/07/2022 .5.670 |.. .. 1,567,519 .. .3,385,000 |...09/21/2022 ...
.. | MASON ...04/12/2017 .. 4.730 904,647 . 2,196,306 |...03/06/2017 ...
. | Chico .... . 1171472022 .. 5.720 ..1,766,598 .3,240,000 |... 10/04/2022 ...
MONRCE ... ...06/09/2017 .. 4.740 .3,293,600 |...04/28/2017 ...
. |Magnolia ... 12/19/2022 .. 6.070 30,100,000 |... 11/17/2022 ...
FOOTHILL RANCH . ...04/19/2017 .. 4.630 ...02/21/2017 ...
Independence .... ...01/23/2023 .. 5.700 .. 12/13/2022 ...
OKLAHOMA CITY .. ...03/30/2017 .. 4.680 492,954 ...03/10/2017 ...
. ...03/06/2023 .. 5.820 ..1,641,017 ...01/17/2023 ...
ORMOND BEACH . .4.700 |.. ..1,981,716 |.. ...04/05/2017 ...
Fresno .. .5.700 |.. ..990,826 |.. ...01/31/2023 ...
LOS ANGELES .4.780 |.. ..1,678,560 |.. ...04/11/2017 ...
. | Boulder ...03/31/2023 .. 5.850 ...03/01/2023 ...
BERKELEY ...05/02/2017 .. 4.730 ...03/27/2017 ...
Humble ... ...03/28/2023 .. 5.950 ...03/28/2023 ...
...06/30/2017 .. 4.430 ...04/20/2017 ...
. |Bakersfield .. ...03/23/2023 ... 5.710 ...02/08/2023 ...
MILWAUKIE ... ...08/01/2017 .. 4.400 ...06/27/2017 ...
. |Westminster .. ...04/13/2023 .. 5.950 ...03/03/2023 ...
COLUMBUS ... ...08/09/2017 .. 4.580 , ...06/30/2017 ...
Elk Grove . .6.000 |.. 4,368,875 10,720,000 |... 02/25/2023 ...
COLUMBUS .4.580 |.. 1,672,724 .3,627,300 |...06/30/2017 ...
Wixom .... .5.790 |.. 1,147,007 |.. .2,100,000 |... 04/13/2023 ...
ARLINGTON HEIGHTS .4.550 |.. ..1,010,675 |.. . 2,469,603 |...06/20/2017 ...
. |Houston .... 07/05/2023 .5.600 |.. .. 1,565,268 |.. . 2,250,000 |...05/01/2023 ...
MAHTOMEDI . ...07/13/2017 .. 4.480 .. 1,082,972 . 3,283,482 |...06/23/2017 ...
. ...07/19/2023 .. 5.360 ...06/24/2023 ...
RIDGELAND . ...00/01/2017 .. 4.560 ...08/07/2017 ...
. | Venice .. ...10/05/2023 .. 6.400 ...08/04/2023 ...
AZUSA ... ... 12/04/2017 .. 4.580 ...08/15/2017 ...
Groveport . ...10/10/2023 .. 6.580 998,682 . , ...08/18/2023 ...
PHOENIX . 04/26/2018 .4.870 |.. ..477,090 |.. 1,102,776 |...08/15/2017 ...
BUFORD 09/29/2017 .4.560 |.. ..458,922 |.. . 1,148,559 |...08/17/2017 ...
HOLLY . 10/20/2017 .5.040 |.. ..555,537 |.. 1,110,472 |...09/11/2017 ...
NENPORT . 10/17/2017 .4.620 |.. ..935,631 .. . 2,246,886 |...09/13/2017 ...
MESA ..... 11/15/2017 .4.760 |.. ..533,280 |.. 1,671,975 |...10/05/2017 ...
LAKE MARY . ... 12/15/2017 .. ....4.890 1,219,268 |... 11/22/2017 ...
BLUE ASH ... 12/29/2017 .. ....4.660 .6,396,827 |...12/12/2017 ...
TULSA ... ... 12/29/2017 .. ....4.540 1,905,125 |... 12/01/2017 ...
COLUMBUS ... .. 1272172017 .. ....4.600 1,278,712 ... 12/11/2017 ...
LEBANON ... ... 12/28/2017 .. ....4.600 . 1,837,397 (... 12/11/2017 ...
CHESTERFIELD ...01/19/2018 .. ....4.470 .1,060,000 |... 12/21/2017 ...
ROCHESTER ... ...03/19/2018 .. ....4.680 876,835 e .1,982,356 |...02/06/2018 ...
FLORENCE ...vvvvvveeiieiiiiiiiiiiiiiiiiiiiiiiieieeeees ...03/15/2018 .|, 4.880 [ooininnnnnnnns 1,130,108 |.evvvveeeeeereiereeeeeeeiiiees [ Joeeeeeiieeeeceeeeeeeeeeees | [ | 2,105,503 |...02/22/2018 ...
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BOCA RATON ..o ....03/14/2018 .| L £ 864,795 | e [ [ e e 1,600,312 |...02/26/2018 ...
GRAND PRAIRIE .. ...07/11/2018 .. ....4.790 .. 1,573,113 .5,282,984 |...04/26/2018 ...
HORN LAKE ...05/11/2018 .. ....5.070 653,712 . 2,141,743 |...04/05/2018 ...
LEAGUE CITY .. ...01/11/2019 .. ....5.360 .... 669,660 .1,092,538 |... 10/15/2018 ...
...06/18/2018 .. ....4.960 ..1,770,513 ...04/24/2018 ...
BURL INGAVE ... ...07/30/2018 .. ....5.180 .. 1,649,583 ...06/14/2018 ...
NOVATO .. 07/30/2018 .5.180 |.. .. 1,649,583 |.. ...06/14/2018 ...
OAKDALE .... 09/05/2018 .4.830 |.. ..1,871,824 .. ...05/08/2018 ...
SPRINGFIELD 07/11/2018 .. .4.980 |.. 1,191,417 | . 2,845,931 ...06/06/2018 ...
SAN JOSE ...07/06/2018 ...[.. 5.030 ..1,361,817 .2,123,626 |...05/15/2018 ...
SALEM ... ...06/07/2018 .. 4.960 ..1,313,739 . 2,348,388 |...05/23/2018 ...
TUCSON ... ...06/28/2018 .. 5.150 ..1,272,829 ...06/22/2018 ...
SACRAMENTO ... ...07/12/2018 .. 4.980 ...06/13/2018 ...
...07/13/2018 .. 4.820 ...06/18/2018 ...
...08/09/2018 .. 4.910 ...06/29/2018 ...
GREEN VALLEY ... ...07/26/2018 .. 5.010 ...06/12/2018 ...
HAYTI ...07/23/2018 .. 5.110 ...07/03/2018 ...
PLATTEVILLE .5.130 |.. ...07/16/2018 ...
SNELLVILLE .4.950 |.. ...07/12/2018 ...
WILKESBORO .4.890 |.. ...07/31/2018 ...
WILKESBORO ... ...09/13/2018 .. 4.8%0 ..12,897,669 |...07/31/2018 ...
BELLEVUE ...00/11/2018 .. 5.030 .4,318,760 |...08/14/2018 ...
SAN CLEMENTE ...10/25/2018 .. 4.950 .2,139,774 |...08/31/2018 ...
LITTLE ELM ... 11/02/2018 .. 5.000 .4,461,851...09/13/2018 ...
MCKINNEY ... ...11/01/2018 .. 5.010 .3,571,200 |...09/13/2018 ...
...12/07/2018 .. 5.030 1,612,422 ...10/10/2018 ...
COLORADO SPRINGS ... . [C0... ...10/30/2018 .. 5.160 . 2,604,392 |...00/24/2018 ...
RICHVOND ... ... 12/12/2018 .. 5.120 839,413 . 1,649,521 (...10/30/2018 ...
KATY ..... 01/31/2019 .5.060 |.. ..3,119,018 |.. .6,165,681 [... 12/14/2018 ...
MIDLOTHIAN 01/24/2019 .4.980 |.. .. 4,440,054 |.. . 9,642,599 |... 12/03/2018 ...
Las Vegas . .4.350 |.. ..4,943,773 .. 13,355,657 |...07/15/2019 ...
VERNON ... .5.000 |.. ..892,214 (.. . 2,145,843 (... 12/19/2018 ...
FAYETTEVILLE 02/20/2019 .4.780 |.. ..5,196,802 |.. . 9,447,232 ...12/26/2018 ...
VIRGINIA BEACH . ...02/27/2019 .. 4.730 .. 4,131,656 .8,188,542(...01/08/2019 ...
...03/20/2019 .. 4.650 . 2,145,827 |...02/18/2019 ...
BAKERSF IELD .. ...03/20/2019 .. 4.650 .1,750,305 |...02/18/2019 ...
CHURCHTON .. ...06/11/2019 .. 4.660 . 3,057,231 ...02/24/2019 ...
SURPRISE ... ...04/12/2019 .. 4.760 ...03/11/2019 ...
SUNNYVALE ...05/16/2019 .. 4.640 . ...08/12/2019 ...
MIDDLEBOROUGH 05/14/2019 .4.820 |.. ..992,847 |.. . 1,643,600 |...03/16/2019 ...
HAUPPAUGE .. 05/21/2019 .4.480 |.. ..2,675,148 |.. . 7,920,482 |...03/12/2019 ...
WARRENTON .. 05/20/2019 .4.540 |.. ..3,362,776 |.. . 5,805,524 |...04/02/2019 ...
ROCKLIN . 06/05/2019 .4.300 |.. .5,640,720 |...04/01/2019 ...
Santa Clara .. 11/01/2019 .3.950 |.. 10,326, 154 [...09/11/2019 ...
Playa Del Rey .. ...10/15/2019 .. ....4.200 .. 1,873,654 |...08/19/2019 ...
Reading .... ...11/14/2019 .. ....4.000 ...09/17/2019 ...
Arcadia .... ... 11/20/2019 .. ....4.290 ...00/24/2019 ...
Redding .... ...11/14/2019 .. ....4.050 ...09/25/2019 ...
Chicago .... ...02/19/2020 .. ....4.700 ...11/07/2019 ...
Portland ... ...01/08/2020 .. ....3.990 . .. 11/19/2019 ...
Portland ... ...01/17/2020 .. ....3.710 e .8,542,772|...11/15/2019 ...
PhOENIX wvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieiieieieees ...05/27/2020 .| B e (1 1 P o O AP AP PP PPPPRN ETTPPPPPPPPPPPPPN 654,986 |...04/16/2020 ...
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PhOENiX ovvvvviiiiiiiiiiiiiiiicccccccece ....05/27/2020 ...[.ceiniiiiininnnee 3,560 [evvennniiiinnnnnnnn 614,835 | e fe [ e fe 917,960 |...04/16/2020 ...
La Verkin .... ...05/27/2020 .. ....3.560 1,221,218 |...04/13/2020 ...
Cedar City ... ...05/27/2020 .. ....3.560 754,373 .1,299,368 |...04/13/2020 ...
Smithfield ... ...05/27/2020 .. ....3.560 941,876 ...04/03/2020 ...
South Bend ... ...10/08/2020 .. ....4.950 .. 1,957,979 ...06/30/2020 ...
New York ... ...10/23/2020 .. ....3.300 ..2,528,885 ...08/27/2020 ...
New York 10/22/2020 .3.300 |.. ..2,809,872 .. ...08/20/2020 ...
Bronx . 10/22/2020 .3.300 |.. ..2,898,851 (.. ...08/18/2020 ...
New York 10/23/2020 .3.300 |.. .. 2,369,659 |.. .7,512,983 |...08/27/2020 ...
Grovetown . ... 11724/2020 .. 4.120 .. 1,906,365 .3,413,783 |...10/16/2020 ...
Culver City .. . ...12/30/2020 .. 3.820 14,574,948 |... 10/08/2020 ...
Las Vegas .... V.. ...04/22/2021 .. 3.560 .2,598,708 |...03/16/2021 ...
Port Charlotte . FL... ...05/26/2021 .. 3.860 . 6,999,234 |...03/24/2021 ...
Tappahannock ... VA... ...05/24/2021 .. 4.650 .1,168,108 |...03/03/2021 ...
Los Angeles .. CA.. ...05/06/2021 .. 4.030 ... 3,581,536 |...03/09/2021 ...
Stockton ...04/30/2021 .. 4.200 ..11,495,871...03/09/2021 ...
Milwaukie .... ...05/27/2021 .. 4.130 ...03/22/2021 ...
Birmingham .3.650 |.. ...04/28/2021 ...
Anaheim . .3.330 |.. ...06/18/2021 ...
Lake Worth .3.440 |.. ...10/08/2021 ...
Oakdale ...01/31/2022 .. 3.730 . 12/13/2021 ...
Gar land ...03/18/2022 .. 3.890 ...02/01/2022 ...
Kansas City .. . [KS... ...04/14/2022 .. 3.950 ...02/09/2022 ...
La Marque . ...04/05/2022 .. 3.820 ...02/07/2022 ...
Mesquite ... ...04/05/2022 .. 3.820 ...02/01/2022 ...
Fresno .. ...05/02/2022 .. 4.040 ...03/24/2022 ...
Topeka ... ...03/07/2022 .. 4.330 ...02/14/2022 ...
Savannah ... ...05/13/2022 .. 3.850 ...03/30/2022 ...
Torrance 05/11/2022 .4.160 |.. .2,197,589 |...03/17/2022 ...
Ontario . 04/28/2022 L4130 |.. . .2,601,333 |...03/04/2022 ...
Fontana . 07/07/2022 .4.250 |.. .15,506,849 |.. 25,824,207 |...03/10/2022 ...
Miami . .4.020 |.. ..1,827,8%6 |.. .3,745,508 |...03/08/2022 ...
Lodi .. 05/06/2022 .3.990 |.. .. 1,943,479 .. 10,962,893 [...03/17/2022 ...
Carson City .. ...05/06/2022 .. 4.090 .. 4,443,038 .8,015,210 |... 03/22/2022 ...
North East ... ...05/11/2022 .. 4.220 ..6,837,652 ..17,981,700 |... 03/05/2022 ...
Chestertown .. ...05/12/2022 .. 4.320 ..4,504,817 ..10,199,875 |... 03/05/2022 ...
...04/25/2022 ... 3.620 .8,694,563 |...02/14/2022 ...
Jersey Village . ...05/20/2022 .. 3.860 .3,691,503 |... 03/31/2022 ...
Dal las ...07/08/2022 .. 4.840 . 12,311,686 |... 05/12/2022 ...
Grosse Pointe Farms 06/03/2022 .4.590 |.. ..1,428,860 |.. .3,228,120 |... 04/12/2022 ...
Longview ... .4.590 |.. .10,634,937 |.. 17,100,456 |... 04/11/2022 ...
Garden City .4.980 |.. ..7,000,000 |.. .8,867,777 |...06/01/2022 ...
Oakland .... .5.350 |.. .5,761,906 |...05/10/2022 ...
Booneville .5.360 |.. .3,241,877 |...05/10/2022 ...
Crawfordsville . ...07/19/2022 .. ....5.350 . 3,590,332 |...04/30/2022 ...
Portland ...06/24/2022 .. ....5.730 . 2,917,582 ... 04/21/2022 ...
Woodinville .. ...06/30/2022 .. ....4.970 . 3,234,787 |...05/17/2022 ...
Westerville .... ...08/31/2022 .. ....4.870 ...8,835,774...05/09/2022 ...
Salt Lake City . ...06/30/2022 .. ....4.990 .. 13,497,446 |... 05/20/2022 ...
Fort Pierce .. ...07/26/2022 .. ....5.170 .3,983,200 |...06/14/2022 ...
Philadelphia . ...07/26/2022 .. ....5.070 . , e .5,267,817 |...06/02/2022 ...
Rocky Mount ...08/04/2022 ...f...cccoinnnnnnnns 4.850 [.ooiiinnnnnnnns 1,151,008 |.evvvveeeeeeeeneieeiiieiiiiees forniiiiiiiiiiiiiiiiiiiiiiiiin Joeeeeeeeeeeeeeeees | [ | 2,767,019 ]...06/24/2022 ...
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TArzana .......eeeeeeeeeeeeeeeieiei————— ....00/15/2022 .. [....euniiiiininnnne 5.210 [oveeniiiiiinnnee 5,800,000 |-eeeeeeieiiieiiiiiiieeieeeeen [ fo e e [ 35,933,062 |...07/12/2022 ...
Chatsworth ... 1171572022 .. ....4.970 .3,900,000 |...08/18/2022 ...
Prescott ... ...10/05/2022 .. ....5.270 . 18,824,491 (... 09/01/2022 ...
Topeka ... 11/08/2022 .. ....5.510 .. 1,113,501 ...00/21/2022 ...
Las Vegas . ...01/18/2023 .. ....6.130 22,771,464 . 11/07/2022 ...
Lubbock ... ...01/27/2023 .. ....6.150 .. 1,393,995 . 12/13/2022 ...
New York 03/14/2023 .5.750 |.. .28,000,000 |.. ...02/01/2023 ...
San Antonio .. 03/23/2023 .5.540 |.. ..1,678,602 (.. ...01/20/2023 ...
Pico Rivera .. 04/17/2023 .5.830 |.. ..3,970,784 |.. ...02/28/2023 ...
New Orleans .. ...06/30/2023 .. 6.010 694,906 ...04/28/2023 ...
Macon ... ...06/30/2023 .. 6.010 ..2,084,719 ...04/25/2023 ...
New York . ...06/30/2023 .. 6.010 .. 2,134,356 ...06/05/2023 ...
West Chester . [OH... ...06/30/2023 .. 6.010 ...04/26/2023 ...
North Tonawanda ... NY.. ...06/30/2023 .. 5.750 ...04/05/2023 ...
Livonia .... MI.. ...06/16/2023 .. 5.820 ...03/31/2023 ...
Livonia .... ... ...09/20/2023 .. 6.070 ...03/31/2023 ...
Tucson AZ... ...07/21/2023 .. 6.070 ...06/05/2023 ...
Rancho Cordova . .5.650 |.. ..925,000 |.. ...04/24/2023 ...
Arlington . .6.050 |.. ..2,763,3% |.. ...04/14/2023 ...
.6.030 |.. ...06/04/2023 ...
...06/30/2023 .. 5.880 ...05/09/2023 ...
Palo Alto . ...06/20/2023 .. 5.950 ...06/03/2023 ...
Shorewood .. IL... ...08/01/2023 .. 5.920 ...06/24/2023 ...
Calhoun .... GA... ...08/01/2023 .. 5.920 ...06/30/2023 ...
Tifton .. GA... ...08/01/2023 .. 5.920 . ...05/26/2023 ...
Indianapol is . IN.... ...06/23/2023 .. 5.850 .2,675,000 |...05/11/2023 ...
Hanover ...07/28/2023 .. 6.020 14,550,000 |... 06/10/2023 ...
Hawthorne .. ...07/13/2023 .. 5.750 .6,000,000 |... 05/22/2023 ...
Clarkston . 10/13/2023 .6.220 |.. . . 10,100,000 |... 05/30/2023 ...
Gardner ... 10/05/2023 .6.160 |.. ..2,991,531 .. .8,500,000 |... 09/09/2023 ...
Nor th Haven .6.860 |.. ..869,3% |.. .3,260,000 |...07/21/2023 ...
Moraine .... .6.200 |.. ..2,001,140 |.. .3,560,000 |...07/26/2023 ...
Los Angeles 09/12/2023 .6.500 |.. . 2,550,000 |...07/26/2023 ...
Brooklyn ... ...09/20/2023 ... 6.3%0 ...08/02/2023 ...
Wihite Bear Lake .. . [WN... ...10/13/2023 .. 6.750 ...08/29/2023 ...
Livermore . [CA.. ...09/22/2023 ... 6.310 ...07/20/2023 ...
Seattle WA... ...00/28/2023 .. 6.060 ...08/31/2023 ...
Northglenn ... C0... ...10/25/2023 .. 6.600 ...08/28/2023 ...
Colorado Springs . . |Co... ...10/25/2023 .. 6.600 . . , ...08/29/2023 ...
Vineyard ... 10/23/2023 .6.570 |.. .. 1,448,707 |.. .3,010,000 |...08/31/2023 ...
Saginaw ... 10/23/2023 .6.570 |.. .. 1,448,707 |.. .5,080,000 |...09/01/2023 ...
Mammoth Lakes 10/24/2023 .6.390 |.. ..3,694,974 (.. 11,900,000 |... 09/09/2023 ...
El Segundo ... 10/23/2023 .6.410 |.. 11,734,087 |.. 22,000,000 |...08/21/2023 ...
Simi Valley 11/03/2023 .6.890 |.. .4,380,000 |...08/26/2023 ...
Las Vegas .... ... 11/07/2023 .. ....6.610 . 10,800,000 |... 09/14/2023 ...
Richmond ... ...10/18/2023 .. ....6.570 ...08/29/2023 ...
Phoenix ... ...10/18/2023 .. ....6.570 ...08/29/2023 ...
1171772023 ....6.650 ...08/29/2023 ...
...10/25/2023 .. ....6.650 ...00/13/2023 ...
. Gardena ... 11/13/2023 .. ....6.470 . ...00/13/2023 ...
9677 .. «eee.... |Los Angeles .. ... |CA... ...11/30/2023 .. ....6.940 .... 960,000 ..10/03/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 762,040,576 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
0899999. Total Mortgages in good standing 762,040,576 1,925,695,800 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
3399999 - Totals 762,040,576 1,925,695,800 XXX

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

interest due and unpaid.
interest due and unpaid.
........... unpaid taxes $
interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

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

3967 .. OAKLAND ... 1171472013 . .. 12,378,098
9115 .. Las Vegas .... .... 10/05/2022 .. ....6,258,096
9199 .. Las Vegas .... ....01/18/2023 .. .. 23,000,000 |... .. 56,070,000
9261 .. Independence . ....01/23/2023 .. ....1,625,000 |... ....3,700,000
9242 .. Lubbock . ... 0172772023 .. ....1,425,000 |... ....2,280,000
9274 .. Selma .... ....03/06/2023 .. ....1,675,000 |... ....3,050,000
9294 .. New York ... 03/14/2023 .. .. 28,000,000 |...

9279 .. Fresno .. . 05/24/2023 .1,000,000

9302 .. San Antonio . 03/23/2023 .1,700,000

9284 .. Boulder .... . 03/31/2023 .3,000,000

9345 .. Pico Rivera .. ... 04/17/2023 .. ....4,000,000 |...

92% .. ....03/28/2023 .. ... 650,000 |...

9354 .. New Orleans .. ... 06/30/2023 .. ... 700,000 |...

9307 .. Bakersfield ... 03/23/2023 .. ....3,050,000 |...

9355 .. ... 06/30/2023 .. ....2,100,000 |...

9329 .. Westminster ... 04/13/2023 .. ....1,000,000 |... ...3,000,000
9356 .. New York ... ... 06/30/2023 .. ....2,150,000 |... ....3,850,000
9333 .. Elk Grove ... 04/21/2023 .. ....4,400,000 |...

9357 .. West Chester . 06/30/2023 .1,950,000

9392 .. Wixom ... . 06/23/2023 .1,160,000

9366 .. Nor th Tonawanda . 06/30/2023 .7,425,000

9476 .. Hous ton ....07/05/2023 .. ....1,575,000 |... ....2,250,000
9372 .. Livonia .... ... 06/16/2023 .. ....1,800,000 |... ....4,060,000
9508 .. ....07/19/2023 .. ....1,800,000 |...

9373 .. Livonia .... ... 09/20/2023 .. ....1,150,000 |...

9597 .. Venice .... 10/05/2023 .. ....6,600,000 |...

9393 Tucson ... 07/21/2023 .. ....1,600,000 |...

9599 Groveport . .... 1071072023 .. ....1,000,000 |... ....2,670,000
9414 .. Rancho Cordova .... ... 05/30/2023 .. 925,000 |... ....2,200,000
9427 .. Arlington .... . 06/05/2023 .2,800,000 .5,600,000
9433 .. San Antonio . 07/07/2023 .1,575,000 .3,390,000
9464 .. Akron ... . 06/30/2023 .1,100,000 .2,930,000
9465 .. Palo Alto . . 06/20/2023 .1,100,000 .5,700,000
9474 .. Shorewood .08/01/2023 .2,035,000 .3,700,000
9478 .. Calhoun .... ....08/01/2023 .. ....1,408,000 |... ....2,450,000
9479 .. ....08/01/2023 .. ....1,457,000 |... ....2,550,000
9488 .. Indianapol is ... ... 06/23/2023 .. ....1,195,000 |... ....2,675,000
9502 .. Hanover ... ....07/28/2023 .. ....5,600,000 |...

9527 .. Hawthorne .. ... 07/13/2023 .. ....2,500,000 |...

9537 .. Clarkston .... ... 10/13/2023 .. ....4,000,000 |...

9577 .. Gardner ... . 10/05/2023 3,000,000

9578 .. Nor th Haven . 09/26/2023 875,000

9579 .. Moraine .... . 08/31/2023 2,100,000

9582 .. Los Angeles . 09/12/2023 885,000

9584 .. Brooklyn ... . 09/29/2023 .1,250,000

9587 .. White Bear Lake .. ... 10/13/2023 .. 470,000 |...

9589 .. Livermore . ... 09/22/2023 .. ....2,100,000 |...

9602 .. Seattle .... LGVAL ....09/28/2023 .. ....2,025,000 |...

9608 .. Nor thglenn ... 10/25/2023 .. ....1,300,000 |...

9609 .. Colorado Springs .... .... 10/25/2023 .. ....1,050,000 |...

9610 .. Vineyard ... .... 10/23/2023 .. ....1,450,000 |...

9611 .. Saginau ... ... 10/23/2023 .. ....1,450,000 |... ....5,080,000
9626 .. Mammoth Lakes .. .... 1072472023 .. ....3,700,000 |... 11,900,000
9627 .. El Segundo ... . 10/23/2023 11,750,000 .. 22,000,000
9639 .. Simi Valley .. .. 11/03/2023 .. 201,400,000 .eeviiniiiiiiiii s rreees feeree e 4,380,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
9640 ... Las Vegas 11/07/2023 oovveees | 6.610 [oiiiiiiiiiiiii s 3,200,000 10,800,000
9641 Richmond .. .. 10/18/2023 ... . 6.570 |... .4,800,000
9642 Phoenix . 10/18/2023 . 6.570 |...
9643 Mesa .... .. 11/17/2023 . 6.650 |...
9644 ... Frisco 10/25/2023 ..oovvvi | 6.650
9659 ... Gardena 11/13/2023 ... e BLAT0 [ 1,050,000 [ eeeeeeneeeeeeene e e e e eees e e 3,000,000
9677 ... Los Angeles 1173072023 oovvvveen |ovvviiniicciiie 6.940 960,000 i e 1,800,000
0599999. Mortgages in good standing - Commercial mortgages-all other 175,825,000 290,000 465,851,194
0899999. Total Mortgages in good standing 175,825,000 290,000 465,851,194
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 175,825,000 290,000 465,851,194
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

3193 ..
8093 ..
3576 ..
8263 ..
3632 ..
8893 ..
3638 ..
9168 ..
3759 ..
3783 ..
3784 ..
3785 ..
3856 ..
3049 ..
3966 ..
3971 ..

DAYTON
Sacramento ..
HOUSTON
Harbor City
White Bear Lake .
San Jose ...
STOCKTON ...
Victorville ...
Westminster ...
Tucson ...
CARMEL ...
NOBLESVILLE
CHICAGO
. |Norcross ...
CHEYENNE .
KENT .

06/22/2012 ...
12/31/2020 ...
04/25/2013 .....
.03/31/2021 ..
.07/26/2013 ..
.06/06/2022 ..
06/28/2013 .....
10/04/2022 .....
04/23/2013 .....
07/30/2013 .....
07/30/2013 .....
07/30/2013 .....
11/20/2013 ...
10/29/2013 ...
.09/13/2013 ..
.10/04/2013 ..

..06/21/2023
..12/28/2023
..05/01/2023
..01/13/2023 .
..10/13/2023 .
..08/04/2023 .

... 683,084 |...
... 497,386 |...
.. 219,301 |...

..09/14/2023 .
..10/30/2023 .

WA

4012 .. GRAND PRAIRIE . . 1172172013 .. ..10/18/2023 . . 1,255,652
4338 .. JACKSON e e 07/23/2014 ..... 958,511 |...
4627 .. . [CHARLOTTE ... JUUU P A 02/03/2015 .....[......05/15/2023 ... |...eeuuuni 422,018 [ e [ o e e f 1,422,018 |...
5544 .. . |Kyle U O R 07/20/2016

5677 .. San Antonio R R R 11/18/2016 ..

5754 .. [ O R 11/22/2016 ..

6780 .. S ISANDIEGD e e CA L e 10/12/2018

7173 .. o JWHITEWATER oovvveeeeeeeeeeiceceeececeeeeeees e W 05/15/2019 ..

0199999. Mortgages closed by repayment 31,169,431

7338 Lake SUZY ..eevvvevrriiniiiiiiiiie 12/16/2019 ..o e e 1,607,226 |.ooooeeieeiiiiiiiiins e o [ e e

7391 ..
7472 ..
7486 ..
7523 ..
7527 ..
7585 ..
7614
7619
7621 ..

Fayetteville ..
El Centro
Killeen
Rancho Cordova
Fruit Cove ..
Mammoth Lakes .
Tucson ...
Bradenton
Sarasota ....

1172172019
11/27/2019
10/22/2019

12/12/2019 ..
.01/28/2020 ..
.01/02/2020 ..
.01/23/2020 ..
.03/24/2020 ..

03/24/2020

7745 .. Sherman ... 04/22/2020
7748 .. 05/07/2020
7757 .. Burbank ... 07/13/2020
7804 .. Portland . 08/03/2020

7888 .. .. | Cameron Park ..
7994 ...ooiiiiiiiiiiiiiieeeeeeeens [ Olney il

8012 Petaluma .
8054 ..
8055 ..
8056

8081 .. Livermore ...

8082 .. Midland 12/07/2020 628,332 |.
8094 .. Shenandoah .. 01/15/2021 ...1,384,059 |.
8108 .. Hillsboro 12/17/2020 ...1,428,378 |.
8112 .. West Sacramento . 12/22/2020 ...2,361,502 |.

Peoria .oooveeiiiiiiiiiiiiiiiiiiii

07/16/2020

....12/09/2020 ..
... 1171072020 ..

.07/28/2021 ..
.07/28/2021 ..
0772172021 ..

12/10/2020

12/23/2020

.......... 1,023,055

.. 637,598 |.
...2,566,344 |.
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SCHEDULE B - PART 3

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

8132 .. Madison Heights . 12/30/2020

8148 .. Rialto 02/01/2021 ..

8167 .. Arroyo Grande . 02/11/2021 ..

8178 Bronx ..... .02/18/2021 ..

8184 Oakland ... .03/05/2021 ..

2135 .. FAYETTEVILLE .12/22/2010 ..

8205 .. San Jose 03/26/2021

2268 .. PASADENA ... 06/07/2011 ..

8222 .. Pocatel lo ... 03/12/2021 ..

2420 .. VACAVILLE 09/22/2011

8232 .. Fresno .... 08/09/2021 812,404 |.

3116 .. SAN JOSE ... 02/03/2012 .1,989,266 |.

8276 .. Pasadena ... 04/27/2021 ,908,776 |.

3117 .. SPRINGFIELD ... 12/29/2011 351,953 |.

8301 Culver City .04/23/2021 .. ,344,078 |.

3194 .. LIVONIA .03/30/2012 .. .. 635,622 |.

8381 .. Glenville 06/16/2021 .. ,012,502 |. ..36,753

3603 .. DALLAS ... 03/07/2013 ,877,397 |. ... 133,382 |...

8392 .. Indianapol is .. 06/03/2021 833,627 |. .. 46,666 |...

3760 .. ST LOUIS PARK . 08/09/2013 1,126,961 |.

8397 .. Santa Cruz 06/28/2021 ,637,171 |

3855 .. SIMI VALLEY ... 09/13/2013 846,3% |.

8460 .. San Diego 07/22/2021 908,697 |.

3927 .. SAN JUAN CAPISTRAND ..vvveeeeeemnneeeee femmmeeeeemmnnees Cheneeece [ i e 08/29/2013 .1,3%, 117 |.

8478 .. 07/13/2021 ...1,301,843 |.

3933 .. HAUPPAUGE .09/13/2013 .. .. 867,455 |.

8482 .. El Cajon . .08/30/2021 .. ,195,876 |.

3967 .. OAKLAND ... .11/14/2013 .. 3,081,454 |.

8488 Alhambra . .08/23/2021 .. . 872,481

3976 .. SUMNER . .10/25/2013 .. .. 670,738

8490 .. Orange ... 08/13/2021 .1,808,575 |.

3981 .. LAS VEGAS ..eeeeeeeeeeeneeeeemnnneeeeeenn femmeeeeeeneeee W [ i e 10/01/2013 ,317,547 |.

8496 .. Albuquerque .........eeevvrriiinnnnnneninnnn forveennnveeneen Nl [ 09/07/2021 902,536 |.

4021 .. SAN FRANCISCO ...eeeeeeeeeieeeeeennieeee femmmeeeeeemmnee e Cheecc [ s 12/26/2013 ,809,043 |.

8517 .. PROBNTX weveviiiiiiiieecciiiieeeceiiees fennenvvenenen A [ 08/12/2021 833,413 |.

4023 .. SAN FRANCISCO ... SUUTRRRTUUUUPRR R R 12/26/2013 1,475,182 |.

8532 .. San Francisco . ..CA. .09/30/2021 .. ,954,707 |.

4032 .. TUCSON . ... 01/16/2014 .. ,691,333 |.

8567 .. Marquette .09/03/2021 .. 620,879

4054 .. CEDAR PARK .12/20/2013 .. .. 181,482

8573 .. Longview . 1070172021 .. ,437,608 |.

4283 .. MCLEAN ... 06/30/2014 .1,103,986 |.

8582 .. Milpitas N I 10/18/2021 ,223,405 |.

4356 .. FOND DU LAC ... L[ PSP RRTRRRR IT 09/25/2014

8591 .. Riverton . 11/02/2021

4384 .. HOUSTON ... 08/26/2014

8646 .. Riverside ... 02/17/2022 1,251,518 |.

4385 .. MINOOKA 09/11/2014 ..

8664 .. Phoenix 12/02/2021 ..

4388 HUNTINGTON STATION .10/22/2014 ..

8667 .. Chattanooga ... 12/28/2021
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
4406 .. SACRAMENTO 09/03/2014 L 111,788 .
8686 .. .. [Solana Beach .. 02/18/2022 ..
4442 .. .| GOLDEN . 10/09/2014 ..
8693 .. Lima . J12/17/2021 ..
4499 .. CORONA . ... 01/07/2015 ..
8700 .. Valley . ...12/08/2021 ..
4529 .. .| PLACENTIA ... 11/18/2014
8704 .. Jurupa Valley . 01/14/2022
4548 .. DAHLONEGA 10/23/2014
8711 .. 02/23/2022
4581 .. BELLINGHAM . 11/25/2014
8712 .. El Paso ... 03/25/2022
4614 .. 12/30/2014
8718 .. Richmond ... 12/28/2021
4853 .. CINCINNATI 07/01/2015 ..
8722 .. Gainsville . .04/14/2022 ..
4866 MILWAUKIE ... 06/10/2015 ..
8736 .. East Syracuse 01/26/2022 . 173,924 |...
4868 .. COLUMBUS 07/14/2015 .. 61,081 [..
8741 .. Castroville ... 01/27/2022
4873 .. TUCSON ... . 08/04/2015
8745 .. Milton .... |1, PP RO IR 03/25/2022
4876 .. 511 ) N | | PR SRUUUURSUUURRRR R 07/28/2015
8746 .. Cornelius .ovveeeeenereeemnnneeeeeenennees femeeeeeemneeee e NCeee [ e 01/19/2022
4878 .. LOS ALAMITOS .. 06/18/2015
8747 Diamond Bar ....01/25/2022 ..
4880 MESQUITE . ... 07/01/2015 ..
8751 La Mirada .02/11/2022 ..
4887 TAYLOR . .06/30/2015 ..
8755 .. Tampa .. .02/02/2022 ..
4889 .. HOUSTON ... 08/14/2015
8761 .. Sunnyvale ... 02/02/2022
4915 .. GILBERT 07/08/2015
8774 .. Woodbr idge .. 03/04/2022 .
4982 .. SUGAR LAND .. 09/29/2015 .. 66,611 [...
8895 .. Fresno 04/11/2022
5134 .. WEST SACRAMENTO . ..CA. .11/23/2015 ..
8957 .. Buffalo ... Y. .06/24/2022 ..
5141 .. EAST AMHERST LY. .03/31/2016 ..
8958 .. Buffalo .. Y. .06/24/2022 ..
5166 BUFFALO ... LY. 11/17/2015 .. .
9008 .. Birmingham .. 06/10/2022 993,532 |.
5228 .. SUNNYVALE 12/18/2015 ...2,464,097 |.
9015 .. Bentonville ... 05/13/2022
5241 .. HAMILTON . 12/18/2015
9111 .. . |Troy 10/28/2022
5252 .. .| FORT MYERS .. 02/02/2016
9115 .. Las Vegas ... 10/05/2022 ..
5275 .. LOS ANGELES ... 12/29/2015 ..
9126 .. Hal fmoon . .10/07/2022 ..
5319 .. ROCK HILL ... 02/11/2016
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
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9141 .. . |Fresno 10/14/2022 el 16,731 ...

5325 .. .| COSTA MESA .. 04/01/2016 .. veer 27,000 |...

9149 .. Tacoma .... 11/07/2022 .. .. 165,584 |...

5326 .. Eugene . .03/02/2016 ..

9153 .. Dallas .... .11/09/2022 ..

5375 .. INDIANAPOL IS .09/30/2016 ..

9182 .. Wiheat Ridge ... 11/07/2022

5376 .. WICHITA ... 09/30/2016

9184 .. 11/14/2022

5378 .. 09/30/2016

9226 .. Magnol ia . 12/19/2022

5379 .. KANSAS CITY e eeeemeeees fermmeeeeeeeeeee MO [ e 09/30/2016

9261 .. Independence ........oveevuveevnneenineeninee feevnvennnnennn e e i s 01/23/2023

5398 .. SAINT CHARLES ...eeeeeieeeeeeemnieeeeeenn feemmeeeeeemmee e MO [ e 05/20/2016

9274 .. Selma ........ .03/06/2023 ..

5454 .. BOSSIER CITY ... 06/06/2016

9279 .. Fresno .... .05/24/2023 ..

5462 .. SAN DIEGO ... 04/29/2016

92% .. Humble 03/28/2023

5513 .. LAS VEGAS ... 07/15/2016

9307 .. Bakersfield .....ccooovvivvveiniiiiiinninnnnns e Chec oo s 03/23/2023

5523 eeeeeeeenneeeeeeennneeeeeen | BOISE e e D [ [ 06/24/2016

9329 .. S Westminster oovvvveeiiiiiiiiiinii i C0 i [ [ 04/13/2023

5579 .. . | SOUTH SAINT PAUL ..eeeeieeeeeeeeieeeee [ e N e e e 12/05/2016

9333 .. .|Elk Grove 04/21/2023

5590 .. CHICAGO 08/26/2016 ..

9392 .. Wixom .06/23/2023 ..

5601 .. KENT . 08/01/2016 ..

9476 .. Hous ton .07/05/2023 ..

5608 .. DELAWARE . .09/30/2016 ..

9508 .. 07/19/2023

5630 .. 09/30/2016

9597 .. 10/05/2023

5634 .. 10/28/2016 . .

9599 .. .| Groveport ... . 10/10/2023 L13T7

5660 .. STANWOOD WA... 10/07/2016 .. . 148,721 ...

5669 .. RANCHO CUCAMONGA ..CA. ... 11/01/2016 144,323

5698 .. SEATTLE .. .11/23/2016 ..

5706 .. BELLEVUE . ... 10/31/2016 ..

5715 .. LA MARQUE ... 10/28/2016 ..

5749 .. MURRIETA . .. 10/14/2016 .. .. 733,192 .

5751 .. LYNCHBURG ... 11/21/2016 ...1,665,671 |.

5756 .. NORFOLK ...ovvveviieieiiniiinneviinnineens fevnenneveeneeen VA [ [ 11/22/2016

5758 .. SAN DIEGO .eveeeeeeeeeennieeeeeemnneees feemmeeeeeemmnens Cheeeecce [ i [ 11/22/2016

5771 .. WILLOWBROOK ...vvvvveneevvevnnnneeevinnnnne fernnneevvennnns e [ o 11/29/2016

5842 .. JOHNSON CITY e eeeeeeeee femmmeeeeeemeee TN [ s 12/22/2016

5843 .. HINTSVILLE v feveenenveenee Al [ [ 12/22/2016 .

5880 .. LARKSPR ... 03/16/2017 .. ... 131,933 |...

5892 .. TUALATIN 03/31/2017 .. .. 100,685 |...

5911 .. JACKSONVILLE .03/03/2017 .. 170,032

5912 .. LOGAN ..... 03/23/2017 oo feeeieiiiiins e | BA7,138 [ i Lo e feii e i oo 21,137




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company
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Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
5036 .. 04/12/2017
5058 .. 06/09/2017 ..
591 .. FOOTHILL RANCH .. 04/19/2017 ..

5062 .. OKLAHOMA CITY . .03/30/2017 ..
5977 .. ORMOND BEACH .. .05/22/2017 ..
5095 .. LOS ANGELES .04/27/2017 ..

6002 .. BERKELEY 05/02/2017

6065 .. MOBILE ... 06/30/2017 ..
6136 .. MILWAUKIE 08/01/2017 ..
6141 .. COLUMBUS ... 08/09/2017
6146 .. COLUMBUS ... 08/09/2017
6147 .. ARLINGTON HEIGHTS . 07/24/2017
6168 .. MAHTOMED 07/13/2017
6180 .. RIDGELAND ... 09/01/2017
6235 .. AZUSA .. .12/04/2017 ..
6238 .. PHOENIX .04/26/2018 ..
6243 .. BUFORD . .09/29/2017 ..

6262 .. 10/20/2017

6281 .. NEVHPORT 1071772017 ..
6305 .. VESA ... 11/16/2017 ..
6368 .. LAKE MARY ... 12/15/2017
6387 .. BLUE ASH .... 12/29/2017

6393 .. 12/29/2017

6412 .. COLUMBUS . 12/21/2017 665,375 |.
6413 .. LEBANON 12/28/2017 831,719 |.
6436 .. CHESTERFIELD 01/19/2018 .. .. 529,590 |
6447 .. ROCHESTER .03/19/2018 .. .. 950,063 |.
6491 .. FLORENCE . .03/15/2018 .. ,183,304 |.
6510 BOCA RATON .03/14/2018 .. .. 891,385 |.
6588 GRAND PRAIRIE . .. 07/11/2018 .. ,620,174 |.

6605 .. HORN LAKE 05/11/2018 ..

673,016 |.

6625 .. LEAGUE CITY ... 01/11/2019 .. 687,755 |.
6630 .. 06/18/2018 .. 1,822,771 |
6649 .. 07/30/2018 1,722,849 |.
6650 .. 07/30/2018 ... 1,722,849 |
6660 .. 09/05/2018 .. .1,956,850 |
6661 SPRINGF IELD .. 07/11/2018 ,245,261 |.

... 07/06/2018
... 06/07/2018
... 06/28/2018 ..
.. 07/12/2018 ..
07/13/2018
08/09/2018

6676
6691
6696
6715
6724 ..
6740 ..

SAN JOSE .
SALEM ..
TUCSON .
SACRAMENTO
CARMEL
ROCKVILLE

... 105,084 |...
.. 51,661 |...

6746 .. GREEN VALLEY .. 07/26/2018

6754 .. HAYTI . 07/23/2018 ..

6768 .. PLATTEVILLE ... ... e e e 08/06/2018 ..

6779 .. SNELLVILLE . 08/30/2018 .
6783 .. WILKESBORO .. 09/13/2018 .. ... 133,084 |...
6784 .. WILKESBORO .. 09/13/2018 .. .. 108,369 |...
6815 BELLEVLE .... 09/11/2018 ..

6852 .. SAN CLEMENTE .. 10/25/2018
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
6878 .. LITTLE ELM .... 11/02/2018 ..
6882 .. 11/01/2018 ..
6913 .. 12/07/2018 ..
6916 .. COLORADO SPRINGS ... 10/30/2018 ..
6958 .. RICHVOND .. .12/12/2018 ..
7003 KATY ... .01/31/2019 .. 116,515
7011 .. MIDLOTHIAN .. 01/24/2019 ... 125,092 |...
7018 .. Las Vegas ... 10/09/2019 142,811 ...
7020 .. VERNON 03/08/2019
7028 .. FAYETTEVILLE .... 02/20/2019
7036 .. VIRGINIA BEACH .. 02/27/2019
7082 .. FRESNO 03/20/2019
7083 .. BAKERSFIELD ... 03/20/2019
7109 .. CHURCHTON ... 06/11/2019
7125 .. SURPRISE . .04/12/2019 ..
7149 .. SUNNYVALE ... .05/16/2019 ..
7151 MIDDLEBOROUGH . .05/14/2019 ..
7162 .. HAUPPAUGE 05/21/2019
7184 .. WARRENTON 05/20/2019
7211 .. ROCKLIN ... 06/05/2019
73710 .. Santa Clara ... 11/01/2019
7380 .. Playa Del Rey . 10/15/2019
7467 .. Reading ... 11/14/2019
7501 .. Arcadia ... 11/20/2019
7514 .. Redding ... 11/14/2019
7595 .. Chicago .02/19/2020 ..
7613 Portland . ... 01/08/2020 ..
7624 Portland . ... 01/17/2020 ..
7821 Phoenix .05/27/2020 ..
7822 .. Phoenix .05/27/2020 ..
7823 .. La Verkin 05/27/2020
7824 .. Cedar City .. 05/27/2020
7825 .. Smithfield .. 05/27/2020
7911 .. South Bend .. 10/08/2020
7986 .. New York .... 10/23/2020
7987 .. New York .... 10/22/2020
7988 Bronx ..... .10/22/2020 ..
7989 .. New York . .10/23/2020 ..
8088 Grovetown .11/24/2020 ..
8110 Culver City .12/30/2020 .. . 10,008,975 |.
8279 Las Vegas ... .04/22/2021 .. .. 815,632 |. ..22,724
8288 .. Port Charlotte .. 05/26/2021 ...4,347 112 | . 141,923 ...
8303 .. Tappahannock .. 05/24/2021
8305 .. Los Angeles ... 05/06/2021
8376 .. Milwaukie ... 05/27/2021
8439 .. Birmingham .. 06/10/2021
8489 .. Anaheinm ... 08/30/2021
8621 .. Lake Worth 01/03/2022 ..
8760 .. Oakdale ... 0173172022 ..
8831 Garland ... .03/18/2022 ..
8837 .. Kansas City ... 04/14/2022
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 3

Showin

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

8847 .. La Marque ... 04/05/2022 ...1,221,868 |.

8848 .. Mesquite .... 04/05/2022 .. ...1,119,231 |

8851 .. Fresno .... 05/02/2022 .. ...1,627,438 |.

8864 Topeka . .03/07/2022 .. .. 172,629 |.

8891 Savannah . .05/13/2022 .. 5,927,871 |.

8896 Torrance . .05/11/2022 .. 1,288,983 |.

8901 .. Ontario ... 04/28/2022 ...1,667,694 |.

8909 .. Fontana ... 07/07/2022 . 15,879,315 |.

8912 .. Miami 05/02/2022 [ FEP 1,873,945 |.

8919 .. Lodi 05/06/2022

8920 .. Carson City ... 05/06/2022 .

8935 .. North East .... 05/11/2022 ... 167,723 |...

8937 .. Chestertown ... 05/12/2022 ... 156,794 |...

8948 .. Tucson 04/25/2022 ... 212,695 |...

8952 .. Jersey Village .05/20/2022 .. . 62,078

8962 .. Dallas .... .07/08/2022 .. . 96,668

8991 .. Grosse Pointe Farms . .06/03/2022 ..

8994 .. Longview 06/06/2022

9003 .. Oakland ... 07/19/2022

9005 .. Booneville 07/19/2022

9006 .. Crawfordsville .. 07/19/2022

9023 .. Port land 06/24/2022

9032 .. Woodinville ... 06/30/2022

9033 .. Westerville ... 08/31/2022

9042 .. Salt Lake City .. 06/30/2022

9053 .. Fort Pierce ... .07/26/2022 ..

9054 .. Philadelphia .07/26/2022 ..

9066 .. Rocky Mount .08/04/2022 ..

9142 .. Chatsworth . .11/15/2022 ..

9144 .. Prescott . .10/05/2022 ..

9176 .. Topeka 11/08/2022

9199 .. . |Las Vegas 01/18/2023

9242 .. . | Lubbock ... 01/27/2023

9302 .. San Antonio ... 03/23/2023

9345 .. .|Pico Rivera ... 04/17/2023

9354 . |New Orleans ... 06/30/2023

9355 .. Macon ..... .06/30/2023 ..

9356 .. New York .... .06/30/2023 ..

9357 .. West Chester .. .06/30/2023 ..

9366 .. North Tonawanda . .06/30/2023 ..

9372 .. Livonia ... .06/16/2023 ..

9373 .. Livonia ... 09/20/2023

9427 .. Arlington 06/05/2023

9433 .. .| San Antonio ... 07/07/2023

9464 .. 06/30/2023

9465 .. Palo Alto ... 06/20/2023

9474 .. Shorewood ... 08/01/2023

9478 .. Calhoun 08/01/2023 ..

9479 .. Tifton 08/01/2023 ..

9488 .. Indianapol is .06/23/2023 ..

9502 .. Hanover ... 07/28/2023
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Hawthorne .........ccveeviiiiiinnninnnnnnnn, 07/13/2023
Clarkston 10/13/2023
. |Gardner .... 10/05/2023 ..
. |North Haven 09/26/2023 ..
. [Moraine .... 08/31/2023
. |Los Angeles .. 09/12/2023
. |Brooklyn ...... 09/29/2023

. |Northglenn ...
. |Colorado Springs
. |Vineyard
. |Saginau ....
. |Mammoth Lakes

. [Richmond ...
. [Phoenix .

White Bear Lake ...
Livermore ....

El Segundo
Simi Valley

10/13/2023
09/22/2023

10/23/2023
11/03/2023

10/23/2023 ..
10/23/2023 ..
10/24/2023 ..

10/18/2023 ..
10/18/2023 ..

9644 i FriSCO tverrinieniiniiiienieniesieniesiennens 10/25/2028 wovvfoviniiins e o oo e e e e i v i o ... 872
0299999. Mortgages with partial repayments 592,953,591 22,227,613
0599999 - Totals 624,123,022 53,397,044
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
GOLUB CAPITAL INSURANCE FUND SERIES CLASS B
000000-00-0 . [ INTERESTS .....cceuuiiiirirnnnniiiiiinnnnniirrinnnnnes | onneeeeens Chicago .uuevvvvvvvvnnniviiinninnnns [, | GOLUB ..ivvvveeiiiiiininiiiiiiiiisnniciniinns foreeeeees eeeeeeians ....03/29/2018 ...|...... 18 9,566,334 |...... 15,281,899 |...... 15,281,899 [........ 1,691,983 ..o e feveeeeeieeeeeeees fovviiiiiiiiiiiin foneeiiiiii e e 0.000
2599999. Joint Venture Interests - Other - Unaffiliated 9,566,334 15,281,899 15,281,899 1,591,983 XXX
USA Institutional Tax Credit Fund CXL,
000000-00-0 . [USA Institutional Tax Credit Fund CKL, LP ... |..ccooes | coviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn foueennes o] P PPPPPPPPPPPR [PTPPPPPPOPPPPPTRY ....07/08/2022 ... |.ccoeeiiiiin o, 4,190,510 |........ 4,057,482 |........ 4,608,530 |....oooeeiiiiiiinns oo 142,906 [.ovvveeeneiiinnn fooveiiiiiiis o e [ 3,708,539 |..... 14.300
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 4,190,510 4,057,482 4,608,530 142,906 3,708,539 | XXX
VPC Asset Backed Opportunistic Credit Fund, VPC Asset Backed Opportunistic Credit
000000-00-0 . [L.P. ...... . -—= . [Fund L.P. ........... L...06/04/2022 ... |eeeeen e | 788,208 |.......... 854,547 |.......... 788,208 |....
Churchill Churchill Junior Ca
000000-00-0 . [L.P. \uevvvvvrriiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieies S TP T T PP PPTITPRY TN US......... RN Feeder Fund |1, L.P. .ocooiiiiiininnnns Joveeeeen ceiiiiinns ....01/20/2028 ... fooeiien i | 1,390,463 |........ 1,591,537 |........ 1,390,463
4699999. Residual Tranches or Interests with Un Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 2,178,671 2,446,084 2,178,671
6099999. Total - Unaffiliated 15,935,515 21,785,465 22,069,100 1,591,983 142,906 3,708,539 | XXX
6199999. Total - Affiliated XXX
6299999 - Totals 15,935,515 21,785,465 22,069,100 1,591,983 142,906 3,708,539 | XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$

$..
3B..5..

$

$
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE BA - PART 2

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

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

000000-00-0 ......... GOLUB CAPITAL INSURANCE FUND SERIES CLASS B INTERESTS .....cevvusreermmnnnnseeennnnnnaaeeenes ChiCagO wevneeiieiiiniaeiieeiiiiaeeeeeennaeeaeee [eeeeeenes | [ GOLUB ..t eeeue e e e eeet e e e e e e s e e erns e e e e e e n e e e e e e e e e e ernnn e e e e e e e aeee ....03/29/2018 ...{...... LT R FPPTT PPN 39,900 |-euuuiieiiiiineeeeeninees feeenennaeeaeenes 0.000

2599999. Joint Venture Interests - Other - Unaffiliated 39,900 XXX
000000-00-0 ......... VPC Asset Backed Opportunistic Credit Fund, L.P. ........ VPC Asset Backed Opportunistic Credit Fund L.P. ......cccceeeiernnnin |....05/04/2022 e ] e 339,044 oo e 0.000
000000-00-0 .........| Churchill JR Capital Opp RN Feeder Fund I, L.P. ........ Churchill Junior Capital Opportunities RN Feeder Fund I1, L.P. .... L...01/20/2023 .| L 1,054,476 ...335,987 |[.... T 0.000

4699999. Residual Tranches or Interests with Underlying Assets Having Charact 1,054,476 675,031 XXX

6099999. Total - Unaffiliated 1,054,476 714,931 XXX

XXX

6199999. Total - Affiliated

1,054,476 714,931




603

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
GOLUB CAPITAL INSURANCE FUND SERIES CLASS B
000000-00-0 ..... INTERESTS .o Chicago ....evvvvvvvvvvvnnnnnnnnnnns Joveeennns | P L . 03/29/2018 ..[. 11/27/2023 . [....... 167,162 |....... [QTa73) R PR R RN (16,772)].cceeeeeee [ 116,508 |........... LU\ IO R 58,3% |........ 58,394 |
TAYLOR INSURANCE SERVICE LP - CREDIT
000000-00-0 ..... STRATEGIES SERIES .....vvvvvvvvvvvvvinvnnninnnnnns Dallas .ooovevevieeeiiiiieeiieeeeeees | T TAYLOR oo . 04/26/2017 ..|. 06/28/2023 . |....... 278,593 |....... (21,845)].ceveeeeiiiiiins e e o, (21,845)].ceeveiiiiiiiies v 239,976 |........... 278,593 | [ 38,617 |........ 38,617 [.oiiiiiinnnnnns
2599999. Joint Venture Interests - Other - Unaffiliated 445,755 (38,617) (38,617) 356,484 453,495 97,011 97,011
6099999. Total - Unaffiliated 45,755 (38,617) (38,617) 356,484 453,495 97,011 97,011
6199999. Total - Affiliated

6299999 - Totals

445,755 (38,617) (38,617) 356,484

453,495




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE Symetra Life Insurance Company

SCHEDULE D - PART 1

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

(1=

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
912820-EG-2 ..... UNITED STATES TREASURY ....coevvvvenieiiiiinnieecvnnnnns oo vee e | s e LA e 68,327,344 |...99.2461 |............. 69,472,266 |............ 70,000,000 [.eeunnnnnnns 69,588,495 |....coovviiiinnnns fornnn 1,261,151 [ i e 2.250 |...... 4.697 [MS ... oevinninnns 400,205 [oeeuniiennns 900,000 [....03/30/2023 ...|....03/31/2024 ...
91282C-FN-6 ..... UNITED STATES TREASLRY .. 1.A .. ... 137,403,320 |...99.4922 |... ... 138,294,141 |.... . 139,000,000 |........... 137,799,982 0896,662 |eeevniiiieieiin e e 4.250 |...... 5.449 |NS ...... 1,501,086 |... . 85,000 |....09/29/2023 ... |....09/30/2024 ...
912820-FY-2 ..... UNITED STATES TREASLRY .. U (U RO Y SN ... 24,442,383 |...99.8672 |... ....24,966,797 |.... ...25,000,000 |.. 24,448,718 [ R (RIS AR RN RN 3.875 |...... 4.301 [MN ...... .... 84,699 [... ....12/04/2023 ...|....11/30/2029 ...
91282C-IN-2 ... UNITED STATES TREASURY .....ceeevveieeermmnmnnnernnnnnns fooe von | nnnnne | nneeeens L LAFE 5,112,500 |. 102.3438 |.............. 5,117,188 [...covvnnnnnes 5,000,000 |.eeveunnnnns 5,112,831 |oueeiieiiiiiiiens oot (169) [ eeeeenniiieeee Joerrnninieeeeinns foeens 4.375 |...... 3.868 [N ..o eeniiaiieenes 19,126 [oooieiiiniiiiieiiinnnns ....12/29/2023 ...|....11/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 235,285,547 | XXX 237,850,392 239,000,000 236,949,526 1,663,979 XXX XXX XXX 2,005,116 985,000 XXX XXX
36176W-YD-7 ..... GN 778608 - RMBS ... e |4 LA .. 410,562 |...94.8952 |... ..388,411 |.. 416,277 e (288) [ e e 3.500 |...... 2.200 [MON ..... . 13,594 |....02/02/2012 ...|....11/15/2041 ...
36178E-DM-8 ..... GN AA6408 - RMBS ... I L LA 1,221,681 (...92.0102 |... .1,240,089 |.. ....1,218,998 227 e i e 3.000 |...... 3.299 | MON ... . 37,203 |....07/16/2013 ...|....05/15/2043 ...
36178T-TL-0 ..... GN AB6855 - RMBS ... N LA ..831,018 |...91.9909 |... ....835,356 e (1,928) | e s 3.000 |...... 1.735 ...10/15/2012 ...|....09/15/2042 ...
36179M-EK-2 ..... G2 MAO138 - RMBS ... I L LA .. 359,786 |...96.9826 |... 859,772 v e (D) s e s 2.500 |...... 2.513 ....06/22/2012 ...|....06/20/2027 ...
361790-SW-1 ... G2 MA0533 - RMBS . N LA .. 1,301,388 |...92.1596 |.....ennnnnees 1,125,329 |.... e 1,310,800 [oeeeeeeeiieeee e (1,251) [ o e 3.000 |...... 1.680 ...11/29/2012 ... |....11/20/2042 ...
36179N-LC-0 ..... G2 MA1223 - RMBS . I L LA ..2,172,042 ...92.1749 |oeeeennnnnens 2,034,502 |.... 02,166,839 [ v 413 e e e 3.000 |...... 3.336 ....08/08/2013 ...|....08/20/2043 ...
36180C-4B-2 ..... GN AD1718 - RMBS . N LA ..607,418]...91.9962 |.................537,228 |.....ceeeennnn 583,968 |ooeiiiiiii 811,364 [ e (403) | e e 3.000 |...... 2.198 ....02/20/2013 ...|....02/15/2043 ...
36180C-5D-7 ..... G2 AD1744 - RVBS . 4 1.4 .. ,562,620 |...92.1578 |. .3.000 |......2.167 ....03/20/2013 .. 02/20/2043
36180C-5E-5 ..... G2 AD1745 - RMBS . 4 1.A .. ,120,773 |...92.1578 |. .3.000 |...... 3.369 ....07/30/2013 .. 02/20/2043
36180C-YH-6 ..... GN AD1612 - RMBS . 4 1.4 .. ,153,726 |...88.9251 . .2.500 |......3.184 ....06/28/2013 .. 01/15/2043 ...
36180D-YH-4 ..... GN AD2512 - RMBS . N LA ,529,861 |...92.0102 |..eeeennnenens 1,422,858 |.... e 1,522,615 [ e (267) [ o e 3.000 |...... 3.269 ...07/01/2013 ...|....07/15/2043 ...
36202C-0X-4 ..... G2 002270 - RMBS . I L LA . 102.1221 |... ... 5,4% |.... 5375 i e (D) [ i e 8.000 |...... 7.844 ....09/14/2000 ...|....08/20/2026 ...
362020-E3-1 ..... G2 002854 - RMBS . N LA L 104.9387 |oeeeeeeeeeeeen 1197 | 1A T e e (D) e e e 8.000 |...... 7.870 ...01/07/2000 ...|....12/20/2029 ...
362020-F2-2 ..... G2 002885 - RMBS ... I L LA L 104.0883 |..oovvviiiiiiiiinnn 768 [ 738 e 738 s e (D) e [ e 8.500 |...... 8.392 ...05/11/2000 ... |....02/20/2030 ...
362020-FH-9 ... G2 002868 - RMBS ... N LA . 105.0037 |oeeeevniiieeeennn 22,425 | 21,356 [ 210878 | e (BB) [ e e 8.000 |...... 7.834 ...01/07/2000 ...|....01/20/2030 ...
362020-G9-6 ..... G2 002924 - RMBS . I L LA L 104.0988 |..oovvviiiieennnnn 5,278 Joviiiiiiin 5,085 it 5,060 [ e (B) e [ | 8.500 |...... 8.455 ...05/11/2000 ... |....05/20/2030 ...
362020-GT-2 ..... G2 002910 - RMBS . N LA L 105.7068 |oeevveneeeeenneen 328 [ 310 810 [ e [ e | 8.500 |...... 8.375 ...05/11/2000 ... |....04/20/2030 ...
362020-HX-2 ... G2 002946 - RMBS . I L LA L 105.6201 |oooevvniiieeenn 2,980 [ 2,774 L 2772 s v (3) e [ e 8.000 |...... 7.943 ....07/27/2000 ...}|....07/20/2030 ...
362020-0N-4 ..... [G2 003161 - RMBS . 4 1.A .. . 104.9855 |. .6.500 |......6.364 ....11/21/2001 .. 11/20/2031
362020-1E-7 ..... G2 003345 - RMBS . 4 1.4 .. . 102.4153 |. .5.000 |......5.056 ....02/21/2008 .. 02/20/2033
36202F-BK-1 ..... G2 004542 - RMBS . 4 1.A .. . 103.6349 |. .5.500 |......4.311 ...09/30/2009 .. 09/20/2039
36202F-V8-6 ..... G2 005139 - RMBS . |4 1.4 .. ...97.6389 |. .4.000 |......3.015 ....03/29/2012 .. 08/20/2041 ...
36205G-AD-3 . GN 389804 - RMBS . |4 1.A .. . 100.9275 |. .5.000 |......5.113 ....01/23/2003 .. 01/15/2033 ...
3620A2-T5-5 ..... GN 717072 - RMBS . I L LA .78, . 101.8274 |... 72,079 i 13,256 [ v (80) [ e e 5.000 |...... 4.656 ....06/23/2009 ...|....05/15/2039 ...
3620A5-BZ-1 ..... GN 719256 - RMBS . N LA 1,064,872 |...99.9817 |... 21,001,790 |eeeeeneeeeennn 1,074,557 [ e (1L,915) [ s et 4.500 |...... 3.088 ....10/06/2010 ...|....07/15/2040 ...
3620A9-P2-1 ..... GN 723241 - RMBS . I L LA L 101.8474 |.oooeenne e 279,613 | 274541 288,984 s e (B72) [ e | 5.000 |...... 3.915 ...12/02/2009 ... |....10/15/2039 ...
3620A9-PZ-8 ..... GN 723240 - RMBS . N LA . 101.8398 |....oevnnieeennn 160,380 oeennieeennnn 157,483 | 164,980 e e (158) e e e 5.000 |...... 4.015 ....11/03/2009 ...|....10/15/2039 ...
3620A9-TN-1 ..... GN 723357 - RMBS . I L LA . 104.3690 |... 59,004 |.oiiiiiiieee 83,515 e e (181) | e e 5.500 |...... 3.960 ....10/14/2009 ...|....09/15/2039 ...
3620A9-2D-6 ..... GN 723540 - RMBS . N LA .101.8818 |... 1,163,401 e 1,214,964 e e (1710) [ oo e 5.000 |...... 4.090 ...01/22/2010 ...|....12/15/2039 ...
3620AA-TX-6 ..... GN 724266 - RVBS . 4 1.4 .. . 103.7811 .320,380 |.. .5.500 |......4.117 ....10/06/2009 .. 09/15/2039 ...
3620AC-6M-1 ..... GN 726376 - R\BS . 4 1.A .. . 101.8513 |. . N .259,189 |.. .5.000 |......3.831 ....11/20/2009 .. 10/15/2039
3620AD-CD-2 ... GN 726468 - R\BS . 4 1.4 .. . 101.8759 |. ..324,538 |. 337,941 |.. .5.000 |......3.777 ....11/13/2009 .. 11/15/2039
3620AF-4l-4 ..... GN 729037 - RMBS . 4 1.A .. . 101.8969 |. .. 1,064,653 |. 1,106,888 |.. .5.000 |......3.801 ....03/23/2010 .. 02/15/2040
3620AN-K4-3 ..... GN 733915 - RMBS . 4 1.4 .. ...99.9817 |. 1,303,345 |. . 1,406,640 |.. .4.500 |......2.961 ....10/07/2010 .. 09/15/2040 ...
3620AR-HA-2 ..... GN 737425 - RMBS . N LA ...97.4860 |... TA3,554 |oeeeeeeeeeeiiies oo 36 e e s 4.000 |...... 3.903 ...12/20/2010 ...|....09/15/2040 ...
3620AS-GII-3 ..... GN 738313 - RWBS . I L LA ...99.9366 |... 232,897 v e (850) | e e 4.500 |...... 2.874 ....12/08/2011 ...|....05/15/2041 ...
3620C0-2Y-3 ..... GN 745191 - RMBS . N LA 1..99.9817 |oeeeeiiieeeeee 79,746 | 79,760 [ 87,143 | e (73) s o e 4.500 |...... 2.739 ....01/31/2012 ...|....07/15/2040 ...
3620C0-15-3 ..... GN 745068 - RMBS ... I L LA ...99.9817 | 450,921 |oinniiinnnnn 451,004 | 884,386 | e (T87) s e | 4.500 |...... 3.030 ....10/06/2010 ...|....06/15/2040 ...
3620C4-SF-8 ..... GN 748518 - RMBS ... N LA ...97.4860 |... . L005 [ o 1,082 e e e 4.000 |...... 3.044 ....10/06/2010 ...|....09/15/2040 ...
362004-SP-6 ..... GN 748526 - RMBS 4. LA ...97.4860 |.......eennnns 2,679,568 |..............2, 748,670 |.............. 2,899,001 [..oooiviiiniiiinn o 2,004 [ i fe 4.000 |...... 2.969 ...10/06/2010 ... |....09/15/2040 ...
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36225A-UJ-7 ..... GN 780585 — RMBS .......evvvviiiiiinniiiiiiiineeecevnie o ven | s 4 A . 100.6872 |...covvnniiiinnnnn 9,706 [oeevnieiiinnnnnnns 9,640 |ooiiiiiiiininnnns [T R RN (<) ) AR AR RN 8.250 |...... 8.125 ....07/27/2000 ...|....06/15/2027 ...
3622A2-CS-9 ..... GN 783681 - RMBS ... N A ...91.9982 |... 1,071,009 [ e (859) [ e e 3.000 |...... 1.781 ...11/02/2012 ...|....10/15/2042 ...
36295P-YT-3 ..... GN 676722 - RUBS ... I L A . 103.9546 |........oeeeennn 157,568 |ounnniiiinnnn 151,564 | 160,628 e e (382) [ e | 5.500 |...... 4.193 ....09/16/2009 ...|....02/15/2038 ...
36296D-LC-0 ..... GN 688023 - RMBS ... N A L 105.9421 |oooiinniie i 95,892 [ 90,518 092,948 | e BB s e 6.000 |...... 5.421 ....12/19/2008 ...|....10/15/2038 ...
362966-6G-1 ..... GN 691271 - RUBS ... I L A . 105.9920 |... 136,102 | e (39) | e e 6.000 |...... 5.943 ....07/21/2008 ...|....07/15/2038 ...
362960-3N-7 ... GN 698405 - RMBS . N A .. 169,088 |. 101.7822 |........eeeeeen. 168,082 [oeenneeennnnn 165,000 |ooeeenninnneennn 169,665 [oeeeeeeciiiiiees foeeeeennae e (138) | oo e 5.000 |...... 4.412 ....08/18/2009 ...|....07/15/2039 ...
362960-H9-3 ..... GN 697856 - RMBS . I L A ... 87,816 |. 103.8137 |.....ovvveeeeennn 86,940 [onnniiinnnnnnn 83,746 |ooiiiniinn 88173 e [ (286) | o e 5.500 |...... 4.321 ....09/16/2009 ...|....02/15/2039 ...
36296R-UT-2 ... GN 699094 - RMBS . N A . 52,016 |. 106.8402 |...........oeeeen. 53,841 |ooennnniieennnnnn 50,394 [ 51,628 e [ (B8) | [ s 6.500 |...... 5.971 ....09/18/2008 ...|....09/15/2038 ...
36296X-HC-1 . GN 704127 - RMBS . 4 A . 20,816 |. 103.8063 |. .5.500 |......4.673 ....01/21/2009 .. 01/15/2039
36297A-KW-2 ..... GN 706009 - RMBS . 4 A . 46,725 |. 104.1885 |. .5.500 |......4.775 ....02/10/2009 .. 01/15/2039
36297C-YC-7 . GN 708207 - RMBS . 4 A ..41,529 |. 103.0510 |. .5.500 |......4.782 ....02/06/2009 .. 02/15/2039 ...
383730-PY-1 ..... GNR 2003-41 BX - CMO/RMBS . N A 371,495 |...99.9886 |... 880,586 oo e s e s 4.500 |...... 4.547 ...05/16/2003 ...|....05/20/2033 ...
383738-LY-1 ..... GNR 0312D 0Z - CMO/RMBS ... I L A ..613,786 |. 101.6537 |... 021,357 v feeei (139) e e e 5.250 |...... 5.168 ....06/12/2003 ...|....02/20/2033 ...
38373Y-D9-2 ... GNR 2003-04 Mz - CMO/RMBS . N A . 102.3698 |... D07, 371 e o088 e e s 5.500 |...... 5.785 ....03/05/2003 ...|....01/20/2033 ...
38374L-5H-0 ..... GNR 2005-060 WZ - CMO/RMBS I L A . 102.1228 |... 839,407 s e (B) e e e 5.500 |...... 5.628 ...09/20/2005 ... |....09/20/2035 ...
38376E-TR-6 ..... GNR 2009-110 CY - CMO/RVBS N A ...99.0784 |... .. 16,086 e [ 150 | [ e 4.000 |...... 4.504 ....02/25/2010 ...|....11/16/2024 ...
38376P-TU-4 ..... GNR 2009-125 MP - CMO/RMBS I L A ...99.0524 |... 87,758 il BTA42 | e 138 e [ e 4.000 |...... 4.521 ....02/16/2010 ...|....12/16/2024 ...
383770-HF-7 ..... GNR 2011-018 ZE - CMO/RMBS N A ...96.1318 |... .7,264,510 |.. 8,851,847 o e (22,854) | e e 4.000 |...... 5.027 ...02/07/2011 ...|....11/16/2040 ...
38377R-X7-5 ..... GNR 2010-165 HB - CMO/RVBS I L A ...98.2744 |... 719,124 |.... 731,751 .. A7 7.V I SR R (P (1[0 )N AU RSP RN 3.500 |...... 3.129 ....08/26/2011 ...|....12/16/2025 ...
38377X-5D-0 ..... GNR 2012-136 MW - CMO/RVBS .. 4 A ...91.8082 |. ..3,184,825 |. . 3,469,000 .3,241,193 |.. .2.000 |......3.307 ....08/29/2013 .. 06/20/2041
38378M-XD-2 ..... GNR 2013-067 TV - CMO/RMBS .. 4 A ...92.5572 |. ..2,025,737 |. .2,188,633 . 2,222,904 |.. .3.000 |[......2.651 ....04/16/2015 .. 02/20/2042
38378T-TU-4 ..... GNR 2013-091 BC - CMO/RMBS .. 4 A ...96.2153 |. 1,956,899 |. .2,033,876 .2,008,833 |.. .2.500 |......3.204 ....06/11/2013 .. 06/20/2028
38378I-UE-1 ..... GNR 2013-124 AY - CMO/RWBS .. |4 A ...97.3345 |. ..2,659,898 |. 2,732,740 . 2,677,555 |.. .3.000 |......3.897 ....09/04/2013 .. 08/20/2028 ...
38379E-N3-2 . GNR 2014-140 VM - CMO/RVBS .. |4 A ...99.0433 |. ..500,401 .508,017 |.. .4.000 |......2.443 ...10/21/2014 .. 12/20/2040 ...
38379P-03-4 ..... GNR 2015-084 CP - CMO/RMBS I L A ...90.8317 |... .4,732,000 |.. TRV R R (Y- AU AP N 3.000 |...... 2.579 [MON ..... .. 141,960 |....08/19/2016 ...|....03/20/2045 ...
383790-JIi-6 ..... GNR 2015-131 VB - CMO/RVBS N A ...99.3029 |... LT38,672 | 738,520 [eeeceiieeee e (A7) | oo e 3.500 |...... 2.661 |MON ..... ... 25,854 |....01/14/2016 ...|....07/20/2034 ...
383790-NP-6 ... GNR 2015-138 VB - CMO/RVBS I L A ...98.2111 |... 3,651,984 | 3,664,987 [ o (6,233) e e [ 3.500 |...... 3.047 [MON ..... .. 127,820 |....12/08/2015 ...|....04/20/2032 ...
38379V-Q-7 ..... GNR 2016-023 AC - CMO/RVBS N A ...87.2423 |... 6,243,682 |.....eeeeenn 8,430,454 [ e (8,897 [ e [ 3.000 |...... 2.753 [ MON ..... .. 187,311 |....10/23/2019 ... |....02/20/2046 ...
38382E-MiI-4 ..... GNR 2020-055 MW - CMO/RVBS 4 A ...71.5740 |... 24,000,000 |eevunrernennn 4,142,377 [ o 448 [ e [ 2.000 |...... 1.799 [MON ..... ..80,000 |....07/27/2020 ...|....04/20/2050 ...
38383P-GV-7 ..... GNR 2022-050 YB - CMO/RNBS 4 s | 1A e 4,476,563 |...90.5490 [.............. 4,527,451 |.oooennnnnnnns 5,000,000 |.eeveunneannns 4,492,801 |oeeeeeeeeniinnes [ 16,288 | e e 3.500 |...... 4.592 | MON ..... 87,500 [....06/07/2023 ...|....03/20/2052 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!
Securities 75,586,652 [ XXX 71,077,029 76,353,848 76,429,345 794 XXX XXX XXX 213,890 2,479,175 XXX XXX
38378N-TD-5 ..... |GNR 2014-014 VB -~ CMBS .....oeviiiiinnnniiiiiiiiinins | ...... | ....... |4 ......... | TA i 5,466,699 [...94.0987 [.............. 5,175,427 |..oovvvnnnnnns 5,500,000 [.....cceennnns 5,483,157 |ooiiiiiiiiiinnns fovviiinnnnns 2,899 |vooiiiiiiiiiinns o e 3.628 |...... 3727 [MON ..ooe foviviennnnnnnns 16,629 [......ceeeeens 199,561 [....01/07/2014 ...|....11/16/2027 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-
Backed Securities 5,466,699 | XXX 5,175,427 5,500,000 5,483, 157 2,899 XXX XXX XXX 16,629 199,561 XXX XXX
0109999999. Total - U.S. Government Bonds 316,338,898 [ XXX 314,102,848 320,853,848 318,862,028 1,667,673 XXX XXX XXX 2,235,635 3,663,736 XXX XXX
44881H-EU-4 ..... |HYDRO—0UEBEC ................................................ | ...... | ....... | .......... | TDFE | 1,105,345 |. 104.0810 |.............. 1,030,402 [.......cceeennn 990,000 [.............. 1,000,121 Joeeeeiiiiiiiinns foorininns (8, 173) [ Jovviiiiiiiiiinnn fonns 8.400 |...... 7.506 [MS e Jeveiniiiiinnns 21,483 | 83,160 |....06/04/1999 ...|....03/28/2025 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 1,105,345 | XXX 1,030,402 990,000 1,000, 121 (8,173) XXX XXX XXX 21,483 83,160 XXX XXX
0309999999. Total - All Other Government Bonds 1,105,345 | XXX 1,030,402 990,000 1,000, 121 (8,173) XXX XXX XXX 21,483 83, 160 XXX XXX
68607L-X0-5 ..... |OREGON ........................................................ | ...... | ....... |1 ......... | 1BFE | 1,000,000 |. 102.5102 |.............. 1,025,102 |.......cce.. 1,000,000 |....oeeeennnn 1,000,000 ..eeeeeeeeemmnnnee forrermmminnnirere Joreiineereeniines forreerenniineeeene Jeennns 5.892 [..... 5.891 [D .oooeen evirniniieennes 4,910 |ooeeeeeeenes 58,920 |....10/28/2008 ...|....06/01/2027 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 1,000,000 | XXX 1,025, 102 1,000,000 1,000,000 XXX XXX XXX 4,910 58,920 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 1,000,000 | XXX 1,025,102 1,000,000 1,000,000 XXX XXX XXX 4,910 58,920 XXX XXX
108151-VU-2 ..... |BRIDGEPORT ................................................... | ...... | ....... | .......... | 1FFE | 3,621,431 [. 105.4426 |.............. 3,063,108 |.......ccennn 2,905,000 f...covvnnnnnns 3,450,844 |....oooiiiiiniinns foeieennes (78,196) [--ooeeevvmnineeee Jovervniiniieeinns foeens 7.640 |...... 4.096 [JJ .oooeen [overennanns 116,665 |..ovveennnnens 232,642 |....10/01/2021 ...|....01/15/2030 ...
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235218-M2-7 ... DALLAS TEX ivvvvnniiiiiiniiiniiiiiiinniniiinninneacnnnnnns [ons [T PR IR LADFE L 5,687,120 |...74.8848 |.............. 5,990,784 |....ccuunnnnns 8,000,000 |..eeuunnnnnnns 5,714,961 [..oovvvviiiiiiinn |ovvinnnnns R I O AP PPPPR AP 1y 1[40 1 MO 5.570 [N/A Lo [ o ... 11/27/2023 ...|....02/15/2030 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 9,308,551 | XXX 9,053,892 10,905,000 9,165,805 (50,355) XXX 116,665 232,642 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 9,308,551 | XXX 9,053,892 10,905,000 9,165,805 (50,355) XXX 116,665 232,642 XXX XXX
45189F-AQ-7 ..... ILLINOIS DEV FIN AUTH REV |--2.BFE ... 2,514,405 |. 100.0776 |.......ccenn.n 2,501,940 |.... .2,500,000 |.. 12,498,000 |..oeeeeeniiiieeee feeeeeneeeen 409 [ eeeeeeieeeeeeeen [+222226.000 ... 6.021 .... 50,000 |... ....12/18/2007 ...|....03/01/2028 ...
03255L-KE-8 ..... ANAHEIM CALIF PUB FING AUTH LEASE REV .. .1EFE .. 4,345,000 |...87.2678 |. ..3,791,786 |. . 4,345,000 . 4,345,000 |.. .2.571 . 55,855 ....12/02/2021 .. 07/01/2030 ...
977100-AC-0 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. 1.CFE .. . 100.9666 |. ..420,000 419,784 |.. ......5.724 ...3,990 ....12/10/2003 .. 05/01/2026 ...
79467B-DU-2 ..... SALES TAX SECURITIZATION CORP ILL .. 1.DFE ..|... ...85.2163 |... .7,000,000 |.. 7,000,000 [unneiiiiiiiiiens foeviiniiiiiie e i e 30118 38| ....... ... 109,130 |... ....12/09/2021 ...|....01/01/2036 ...
837151-XF-1 ..... SOUTH CAROLINA ST PUB SVC AUTH REV .. 1.G FE ..|... ...91.2815 |... . 2,445,000 |.. e 2,885,000 ..eoeeeeeiiiiiieee Jeeeeenieeeeeine e e e 12852 | 1.852 (D voveees | 3,773 |... ....10/28/2020 ...|....12/01/2026 ...
83755V-R4-8 ..... SOUTH DAKOTA ST HEALTH & EDL FACS AUTHR ... T A . 1.EFE ..|.. . ...81.8793 |... ... 11,996,317 |.... 14,650,000 |.. ... 14,650,000 f....oooeieiiniins foviiiiininiiiins foeeinnniiiiin o 002,790 ). 2.790 [MN ...... ... 68,128 |... ...11/19/2021 ...|....11/01/2033 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 31,373,107 | XXX 26,910,077 31,360,000 31,357,784 XXX XXX 290,871 XXX XXX
31283H-K2-0 ..... FH G01213 - RMBS 4 s LA e 3,808 |. 103.3828 |.........oceeernnn L7 3,929 | 3,859 [ v (B) e s [+022226.000 ...l 6.757 ....04/27/2001 ...|....03/01/2031 ...
31283H-0B-4 ... FH GO1350 - RMBS . N LA ... 41,770 |. 102.2495 |... ... 44,352 ... o l3,376 82,599 [ e (18) [ e -ee22250500 |- 6.126 ....05/31/2002 ...|....12/01/2031 ...
31288G-SK-9 ..... FH C77722 - R\BS . I L LA .. 179,304 |. 100.9057 |... ..163,824 |.... ..162,353 | 161,848 [ e 19 e s 40222252000 |l 5.095 ....02/20/2003 ...|....03/01/2033 ...
3128LX-UH-1 ... FH G02384 - RMBS . N LA . 59,783 |. 105.0674 |... ...62,656 |.... 059,634 o576 [ e B8 | e ]-222226.000 ... 5.955 ....09/20/2007 ...|....11/01/2036 ...
312926-76-6 ..... FH C00765 - RMBS . I L LA ...6,307 |. 104.3976 |... ....6,6% |.... el B 6,388 [ 8 e [ 4022227000 |l 7.457 ....11/10/2000 ...|....05/01/2029 ...
312926-7Z-2 ..... FH C00760 - RMBS ... N LA ...2,667 |. 104.4729 |... ... 2,834 ... e 213 e 2,891 [ e e e 2222262500 | 6.898 ...12/19/2000 ...|....05/01/2029 ...
31202H-2F-0 ..... FH C01674 - RUBS ... I L LA . 79,411 |. 102.3080 |... 80,752 i 78,980 [ 79,214 L e (D) [ e [200.5.500 o 5.382 ....11/03/2008 ...|....11/01/2033 ...
31202H-4J-0 ..... FH €01725 - RMBS . N LA .. 80,011 |. 102.3080 |... 81,552 |l 19712 [ 79,872 e o2 e e [o0222.5.500 o 5.431 ....12/03/2003 ...|....12/01/2033 ...
31202H-7H-1 FH C01796 - RMBS . 4 1.4 .. . 101.0392 |. .. 122,492 ). . 4.927 ....03/29/2004 .. 03/01/2034
31292H-AK-0 . FH €00910 - RVBS . 4 1.A .. . 105.6206 |. .7.898 ....06/15/2000 .. 01/01/2030
31202H-JG-0 . FH C01163 - RMBS . 4 1.4 .. . 103.3828 |. ......6.628 ....03/28/2001 .. 03/01/2031 ...
31292H-JR-6 ..... FH C01172 - RMBS ... N LA ...6,722 (. 104.8146 |...eevvveeieeeeen 5,915 | 5,643 [ 5B | e e e 12226500 ... 6.699 ...04/27/2001 ...|....05/01/2031 ...
312026-JU-9 ...... FH C01175 - RMBS . I L LA L. 4,331 .105.1973 [oooiiiiiiie et 4,503 | 4,281 [ 8298 s e (@) | e 00072000 6.768 ....06/04/2001 ...|....05/01/2031 ...
31202H-10-5 ... FH €01235 - RMBS . N LA . 15,745 |. 103.3828 |.........eeeeeenn 16,580 |oeeeenniiennnnn 16,087 [ 15,833 | e (1) e e 22226000 ... 6.508 ....08/27/2001 ...|....08/01/2031 ...
31202H-MU-5 ... FH C01271 - RUBS ... I L LA . 29,277 [ 104.8146 [....eevvvnnnennnn 30,428 |oeniinieiinnnnn 29,026 [oiiiniinnnnn 29,129 | e (8) e e 0026.500 ..l 6.303 ....01/31/2002 ...|....12/01/2031 ...
31292H-NB-6 ... FH C01286 - RMBS ... N LA . 27,978 |. 103.3828 |....eevvvneeeeenn 29,231 oo 28,274 [ 028,069 e e (38) e e [+22226.000 ... 6.262 ....02/26/2002 ...|....01/01/2032 ...
31202H-NE-O ... FH C01289 - RVBS . I L LA 031,313 ). 102.2495 |ooovvvniniieennn 32,241 [l 31,832 31,361 [ i e i 022225.500 |l 5.678 ....08/28/2002 ...|....12/01/2031 ...
31292H-P9-9 ...... FH C01348 - RMBS . N LA .. 118,254 |. 102.2495 |... 119,450 | e 9B e e 1222250500 . 6.159 ....07/26/2002 ...|....03/01/2032 ...
31202H-X4-1 FH C01599 - RMBS . I L LA .. 192,195 |. 102.3080 |... 192,354 | e (@) | e 1002205.500 . 5.634 ....08/22/2003 ...|....08/01/2033 ...
31292H-X8-2 . FH C01603 - RVBS . 4 1.A .. . 79,481 ...99.2859 |. .4.592 ....06/26/2003 .. 06/01/2033
31202H-YA-6 . FH C01605 - RMBS . 4 1.4 .. ...99.2859 |. .5.971 ....10/16/2003 .. 07/01/2033
31292J-BH-2 ..... [FH C01840 - RMBS . 4 1.A .. . 102.5939 |. .5.719 ....06/23/2004 .. 05/01/2034
31293V-HK-1 FH C30234 - RIBS . |4 1.4 .. . 104.4778 |. .6.738 ....12/18/2000 .. 08/01/2029 ...
312931-05-2 ..... [FH C31376 - RMBS . |4 1.A .. . 104.3724 |. eeenn 7.507 ...03/03/2000 .. 09/01/2029 ...
31294B-5X-9 ..... FH C35362 - RIBS . I L LA L 104.4443 | 8,883 [ 8506 [ 8,228 s e 28 | e 000072000 8.820 ....05/11/2000 ...}|....01/01/2030 ...
31294F-(B-5 ... FH €38550 - RMBS . N LA L 101.8243 |.oooeiiie i 3,288 | 3175 [ BB | o2 s e 22270500 7.994 ....05/11/2000 ...|....05/01/2030 ...
31296J-1A-0 ..... FH A10641 - RMBS . I L LA ...99.2859 |.....euieeennnnn 136,359 |ounnniiiinnnn 137,340 [ 137,726 e e (32) | e 40500 4.405 ....06/24/2003 ...|....06/01/2033 ...
31296L-PK-1 ..... FH A12226 - R\BS . N LA . 100.9020 |....oeveueeeeennn 87,349 |t 86,568 [ eee86,093 | e B s e 12222250000 . 5.165 ....12/23/2003 ...|....08/01/2033 ...
31206P-FL-1 ..... FH A14671 - RMBS . I L LA . 100.9053 |......eveeeeennnnn 30,386 |ounnniiiinnnnnnn 30,113 o0 29,850 |oveiiiiiiiiins e 17 e [ 122225.000 . 5.256 ...12/30/2003 ... |....10/01/2033 ...
31208H-F9-4 ..... FH C48292 - RIBS . N LA . 103.3886 |... e 3,514 030489 | [ e e [2222206.000 ... 6.443 ....03/01/2001 ...|....03/01/2031 ...
3132HR-FY-1 FH Q14683 - RVBS . 4 1.4 .. ...88.4857 |. ..2,080,331 |. . 2,294,531 .2,231,475 |.. .2.953 ....06/15/2015 .. 01/01/2043 ...
3132L5-A3-7 . FH V80026 - RMBS ... 4 1.A .. ...91.3189 |. ..2,167,097 |. .2,373,109 . 2,473,213 |.. .2.331 ....05/06/2013 .. 04/01/2043
313378-XJ-1 ..... [FHR 1941 E - CMO/RMBS 4 1.4 .. . 101.1950 |. ... 5,444 | .5,379 ...5,343 |.. .7.949 ....03/18/1997 .. 02/15/2027
31337G-U4-9 . FHR 2091B ZC - CMO/RVBS 4 1.A .. . 101.2479 |. ..178,760 |. ..176,556 175,131 .. ......6.419 ...12/18/2007 .. 11/15/2028 ...
31359U-YS-8 ..... FNR 1998-58 7B - CMO/RMBS . 4. 1AL . 100.2762 |... ...23,990 |.... L 28924 2897 s e (42) e s |22226.000 .l 5.638 ...01/27/2008 ...|....10/25/2028 ...
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31368H-NN-9 ... FN 190397 - RMBS ......covvvniiiiiiiiiniiiiiiiinneceenens foee e | s 4 s LA e 2,996,532 |. 101.7167 [.....eeeeeen 2,977,491 |.ooovvininnnns 2,927,239 |..covvvnnnnnns 3,006,483 [..ooovvvniiiiiiinn Jovvnneennn (2,887) o i e 5.000 |...... 4412 [MON .o o 12,197 |, 146,362 |....08/27/2009 ...|....09/01/2039 ...
3136A0-GV-3 ..... FNR 2011-75 DB - CMO/RMBS ... N LA 977257 |t 2,036,965 |.... 02,059,046 |...oeeeeeiiiieee fereeeeen 18,205 [ e e 3.000 |...... 4.426 [MON ..... . 62,531 |....07/07/2011 ...|....08/25/2026 ...
3136A1-CZ-6 ..... FNR 2011-104 B - CMO/RMBS ... I L LA 977191 | 1,007,189 |.... e 1,026,648 |...niiiiiiiinnns e 1318 e e e 3.000 |...... 3.291 [MON ..... . 30,921 |....08/26/2011 ...|....10/25/2026 ...
3136A2-IH-2 ..... FNR 2011-126 JB - CMO/RVBS N LA ...89.7879 |... reeeeneeneeeenn 500,000 [nnniiiinnnn 493,897 e e 904 | e e 2.500 |...... 2.727 [MON ..... . 12,500 |....10/18/2016 ...|....12/25/2041 ...
3136A3-HL-8 ..... FNR 2011-137 CB - CMO/RVBS I L LA ...97.6694 |... ..2,796,401 | 2,863,128 [ooiiinnnnnnn 2,859,463 |oveenniiiiiiiines v (TA7) | oo e 3.000 |...... 2.957 [MON ..... . 85,894 |....12/15/2011 ...|....01/25/2027 ...
3136A3-27-9 ..... FNR 2012-3 KB - CMO/RVBS .. N LA ...97.6701 |.oeeeennnnnnes 1,537,778 |.... e 1LBT1,944 | e (B62) [ e e 3.000 |...... 2.984 [MON ..... . 47,234 |....01/18/2012 ...|....02/25/2027 ...
3136A4-VO-7 ..... FNR 2012-32 DV - CMO/RMBS . I L LA ...96.5712 | 2,234,793 |.... 2,289,917 o e 6473 e i e 2.500 |...... 3.225 | MON ... . 57,853 |....03/14/2012 ...|....04/25/2027 ...
3136A5-CH-7 ..... FNR 2012-40 MY - CMO/RMBS . N LA ...91.8420 |... ..2,755,260 |.... e 3,074,850 |o.eieeeiiiiieee foeeeeee s (12,755) [ oo e 3.500 |...... 3.136 [MON ..... ..105,000 |....05/31/2017 ...|....04/25/2042 ...
3136A5-R6-5 . FNR 2012-49 PW - CMO/RMBS . 4 1.4 .. ...94.1081 ..492,200 .493,561 |.. .3.500 |......3.415 . 17,227 |....02/23/2017 .. 05/25/2042
3136A6-W2-6 ..... FNR 2012-75 KE - CMO/RMBS . 4 1.A .. ...94.4176 |. .1,000,000 1,082,263 |.. .4.000 |...... 3.569 .40,000 |....02/02/2017 .. 07/25/2042
3136A7-3C-4 ..... FNR 2012-97 JM - CMO/RMBS . 4 1.4 .. ...97.2178 |. ..990,816 .998,429 |.. .3.000 |......2.549 . 29,724 |....09/04/2012 .. 09/25/2027 ...
3136A7-FW-7 ..... FNR 2012-70 BW - CMO/RMBS ... N LA ...94.8%66 |... . 4,406,694 |.. 4,338,312 [ e 39,088 [ e e 1.750 |...... 2.649 [MON ..... 77,117 |....06/15/2012 ... |....06/25/2027 ...
3136A7-GM-8 ..... FNR 2012-70 DW - CMO/RMBS ... I L LA ...97.3776 |... .6,215,495 |.. 8,241,883 [ e (27,372) [ e e 3.000 |...... 2.615 ...08/23/2012 ...|....07/25/2027 ...
3136AB-MY-6 ..... FNR 2012-148 VB - CMO/RVBS .. N LA ...99.3716 |... L 13,863 | 113,646 [ e (26) [ e e 3.000 |...... 2.954 ....11/30/2015 ...|....12/25/2032 ...
3136AC-WV-0 ..... FNR 2013-19 UY - CMO/RMBS ... I L LA ...88.3024 |... 1. 650,000 |eeeiniiiennnnnn816,312 [ 8522 [ e [ 2.500 |...... 3.369 ....03/01/2017 ...|....03/25/2043 ...
3136AC-NK-3 ..... FNR 2013-19 KV - CMO/RMBS ... N LA ...93.2769 |... 22,351,000 |-eeveneeeeennn 2,335,076 [ooeeeeenniiiieies e 2,805 [ e e 3.000 |...... 3.137 ....10/08/2014 ...|....12/25/2031 ...
3136AC-T0-4 ..... FNR 2013-20 KZ - CMO/RMBS . I L LA ...90.6358 |... ....3,888,933 [.oiiiiinnnnnn 3,817,903 oeiiiiiiiiiiiiis feeeen 15,085 i e e 3.000 |...... 3.321 ....03/01/2017 ...|....03/25/2043 ...
3136AD-TT-6 ..... FNR 2013-35 LP - CMO/RMBS . N LA ...94.2048 |.....oounnnnns 9,484,543 |.... .. 10,068,000 |.. 09,994 184 [ e 13,881 | e e 3.000 |...... 3.224 ...09/10/2014 ...|....01/25/2043 ...
3136AD-XB-0 ..... FNR 2013-26 BV - CMO/RMBS ... I L LA ...99.0078 |... 910,978 |.... ..920,108 |.. 915,866 [....ceevvvniiiies foeveennnnnn 2,868 [ i e 3.500 |...... 4.441 ....09/13/2013 ...}|....02/25/2032 ...
3136AE-5F-0 ..... FNR 2013-74 VB - CMO/RMBS . 4 1.A .. ...98.3531 .. 3,902,755 |. .3,968, 106 .3,939,839 |.. .3.000 |......4.143 ....10/03/2013 .. 03/25/2038
3136AE-G5-0 ..... FNR 2013-59 PY - CMO/RMBS . 4 1.4 .. ...82.2474 |. .822,474 .1,000,000 .998,179 |.. .2.500 |......2.515 ....09/26/2019 .. 06/25/2043
3136AE-S3-2 ..... FNR 2013-52 BC - CMO/RMBS . 4 1.A .. ...89.6861 1,494,163 |. . 1,665,992 1,626,789 |.. .3.000 |......3.331 ....02/23/2017 .. 06/25/2043
3136AF-PB-4 ..... FNR 2013-75 CL - CMO/RMBS . |4 1.4 .. ...92.7543 |. . 14,347,242 |. 15,468,000 15,046,786 |.. (1,006) . .3.000 |......3.611 ....01/13/2014 .. 04/25/2043 ...
3136AF-XR-0 ..... FNR 2013-87 KZ - CMO/RMBS |4 1.A .. ...90.0464 |. .. 3,374,732 |. 3,747,771 .3,841,136 |.. (8,208) |. .3.000 |......2.540 ...02/05/2020 .. 08/25/2043 ...
3136AG-BW-1 ..... FNR 2013-95 PN - CMO/RMBS ... I L LA L. 92.6041 |..oooinnnnnnns 1,707,356 |.... 1,843,714 |.. .... 1,794,276 (8,047 [eunniiis | e 3.000 |...... 3.570 ....11/19/2013 ...|....01/25/2043 ...
3136AG-HZ-8 ..... FNR 2013-94 GP - CMO/RMBS ... N LA ...90.8630 |...ccevnnnnnns 5,540,646 |.... .6,097,804 |.. 5,986,213 [ e 264 [ e e 3.000 |...... 3.477 ....11/19/2013 ...|....03/25/2043 ...
3136AG-MM-1 ... FNR 2013-108 GU - CMO/RVBS .. I L LA ...94.9247 |... . 1,407,167 |.. .... 1,416,666 e (1,935) [ e e 3.000 |...... 2.728 ....11/10/2016 ...|....10/25/2033 ...
3136AG-YP-1 ..... FNR 2013-101 VB - CMO/RMBS N LA ...97.6468 |... .3,183,470 |.. .... 3,185,886 e (8,588) |oeeeeieeeceens e s 3.000 |...... 2.722 ....02/20/2015 ...|....09/25/2033 ...
3136AH-YC-8 ..... FNR 2013-129 11Q - CMO/RMBS I L LA ...96.2361 |... ....1,536,078 169 i e 2.500 |...... 3.650 . ....04/08/2014 ...|....01/25/2029 ...
3136AH-YF-1 ..... FNR 2013-135 CY - CMO/RMBS N LA ...97.5885 |... .... 3,988,645 21,278 | e e 3.000 |...... 3.666 | MON ..... .. 120,795 |....01/24/2014 ...|....01/25/2029 ...
3136AH-22-6 ..... FNR 2013-130 CV - CMO/RVBS 4 1.4 .. ...97.0776 |. 01,040,324 |.. (7,152) |. .4.000 |......3.012 .40,000 |....04/26/2016 .. 12/25/2032 ...
3136AJ-6H-4 . FNR 2014-27 DY - CMO/RMBS . 4 1.A .. ...95.8711 . 600,000 600,009 |.. .2.500 |......2.413 . 15,000 |....01/28/2015 .. 05/25/2029
3136AJ-AG-1 ..... [FNR 2014-1 DU - CMO/RMBS .. 4 1.4 .. ...96.1818 |. . .3,887,716 .3,887,440 |.. .2.500 |......2.411 . 97,193 |....01/28/2015 .. 02/25/2029
3136AJ-C5-3 . FNR 2014-26 VB - CMO/RMBS . 4 1.A .. ...99.0392 |. ..1,131,888 |. 1,137,769 |.. .3.000 |......4.137 . 34,286 |....04/30/2014 .. 05/25/2034
3136AJ-F4-3 . FNR 2014-26 HM - CMO/RMBS . 4 1.4 .. ...97.8521 .. 1,127,340 |. .1,163,802 |.. .3.500 |......2.833 . 40,323 |....12/23/2014 .. 05/25/2029 ...
3136AJ-UF-1 ..... FNR 2014-20 TY - CMO/RMBS ... N LA ...95.3951 |t 2,576,621 |.... en2,701,646 |oeeeeeeennieieee foeeeeeees (2,476) [ o e 2.500 |...... 2.416 . 67,525 |....01/28/2015 ...|....04/25/2029 ...
3136AJ-WA-O ..... FNR 2014-16 DB - CMO/RMBS ... I L LA ...95.7250 |.....oounnnnns 3,256,856 |.... 03,329,264 o e 47,038 [ e e 2.500 |...... 3.731 . 85,058 |....04/01/2014 ...|....04/25/2029 ...
3136AK-58-8 ..... FNR 2014-67 VD - CMO/RMBS ... N LA ...98.0090 |...ccevnunnnns 1,131,627 |.... e 1,155,688 e e (1,887) [ o e 3.000 |...... 2.522 . 34,638 |....04/04/2016 ...|....03/25/2037 ...
3136AK-HI-6 ..... FNR 2014-37 BV - CMO/RMBS . I L LA ...97.5752 |... 1,824,164 [ e TLTET L e e 2.500 |...... 4.090 ...07/15/2014 ...|....11/25/2038 ...
3136AK-T8-6 ..... FNR 2014-55 VP - CMO/RMBS . N LA . 100.0000 |..eevvveneeeeenn 856,197 |oeenieiinnnn 56,197 [t 56,197 | o () | e e 3.500 |...... 3.500 ....12/05/2014 ...|....10/25/2036 ...
3136AL-BZ-3 ..... FNR 2014-63 VB - CMO/RMBS ... I L LA ...97.9692 |... e 806,112 [0 804,630 e [ (B7) [ [ e 3.000 |...... 2.992 ....08/25/2015 ...|....12/25/2037 ...
3136AL-DU-2 ..... FNR 2014-60 VE - CMO/RMBS ... 4 ... LA . 12,699,173 |...97.3050 |... ....12,387,8% |.... 12,704,624 e e TT9 s e e 3.000 |...... 3.026 ...09/01/2015 ...|....07/25/2033 ...
3136AL-L3-3 ..... FNR 2014-82 LZ - CMO/RMBS ... 4 .. LA 3,005,830 |...90.2636 |.............. 2,564,842 |.... 02,968,874 [ vl 317 e e e 3.000 |...... 2.332 ....04/08/2020 ...|....12/25/2044 ...
3136AM-40-9 ..... FNR 2015-23 AV - CMO/RMBS . 4 1.A .. 6,443,137 |...97.7026 |. ..6,166,012 |. .6,321,635 |.. .. (14,739) | .3.500 |......3.231 ....06/23/2015 .. 10/25/2033 ...
3136AM-VP-1 ..... FNR 2015-6 AC - CMO/RVBS .. 4. 1AL .. 508,534 |...94.5454 |.......oooiins 577,988 |.... ....603,079 |..... el L0 s e o 2.250 |...... 2.764 ...12/22/2016 ... |....08/25/2034 ...
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3136AN-AK-3 ..... FNR 2015-16 NY - CMO/RMBS 4 s LA e 1,879,682 [...93.3145 |.............. 1,697,776 |..covvvnennnns 1,819,414 |........eeeets LIR:SIUNY A< T O A (< B 2) N FOUU A RN 3.500 |...... 3183 [MON oooe oeviiiiiiees 5,307 |oeeeiiiinns 63,679 |....08/22/2017 ...|....01/25/2045 ...
3136AN-YY-7 ..... FNR 2015-41 AY - CMO/RMBS ... N LA ...90.1875 |... 362,739 |eeeiiieeeeennn 367,642 | e (B4 | e e 3.000 |...... 2.759 ....09/23/2016 ...|....06/25/2035 ...
3136AP-6D-9 ..... FNR 2015-66 VD - CMO/RMBS ... I L LA ...96.9586 |... . .2,348,704 |.. (T156) | [ e 3.500 |...... 3.053 ....11/30/2015 ...|....08/25/2032 ...
3136AP-HA-3 ..... FNR 2015-52 DV - CMO/RMBS ... N LA ...97.3305 |... 1,881,698 |.... e (1,928) | e s 3.000 |...... 2.736 ....03/28/2016 ...|....09/25/2038 ...
3136AR-NG-9 ..... FNR 2016-14 VB - CMO/RMBS ... I L LA ...95.7444 |... 4,584,243 |.... L (16,503) [ueniiiiiiiis e e 3.000 |...... 2.729 ...05/08/2019 ...|....08/25/2034 ...
3136AR-S2-5 ... FNR 2016-25 VD - CMO/RMBS ... N LA ...95.4465 |... 285,756 e (1,252) | e s 3.500 |...... 2.653 ....05/09/2016 ...|....05/25/2036 ...
3136AR-XA-1 ..... FNR 2016-20 AM - CMO/RMBS ... I L LA ...89.5867 |... .. ... 4,445,204 15,999 L [ 3.500 |...... 5.194 ....08/25/2023 ...|....04/25/2046 ...
3136AS-311-6 ..... FNR 2016-44 VD - CMO/RMBS ... N LA ...96.4493 |... ..750,536 |.. s e (4,928) oot e e 3.000 |...... 1.682 ....06/28/2016 ...|....11/25/2027 ...
3136AS-3N-4 ... FNR 2016-44 DV - CMO/RMBS . 4 1.4 .. ...90.2831 . 1,125,000 1,162,565 (6,099) |. .3.000 |......2.440 ....06/28/2016 .. 12/25/2034 ...
3136AS-EE-2 ..... FNR 2016-24 KC - CMO/RMBS . 4 1.A .. ...87.8418 |. 1,618,400 .3.000 |......3.013 ....08/22/2017 .. 05/25/2036 ...
3136AS-JH-0 ..... FNR 2016-31 TM - CMO/RMBS 4 1.4 .. ...87.0672 |. . .1,580,650 |.. .3.000 |......2.760 ....11/01/2019 .. 12/25/2045 ...
3136AS-XG-6 ..... FNR 2016-43 GV - CMO/RMBS ... N LA ...96.5008 |... 2,556,306 |.... 2,676,813 [ e (16,941) [ e e 3.000 |...... 2.264 ...07/01/2016 ...|....09/25/2039 ...
3136AU-C5-8 ..... FNR 2016-99 TW - CMO/RMBS ... I L LA ...92.9231 |... 2,419,377 |.... 2,610,707 foenneiiiiiiiinnes v (1,854) s o e 3.500 |...... 3.435 ....12/15/2016 ...|....01/25/2037 ...
3136AU-DQ-1 ..... FNR 2016-83 PE - CMO/RMBS ... N LA ...79.6083 |... 2,212,314 |.... 02,838,967 [oooeieeeiiiiiieee feeeeenenn (5,524) | e e 2.500 |...... 2.290 ...03/18/2020 ...|....11/25/2046 ...
3136AU-L8-2 ..... FNR 2016-102 AY - CMO/RMBS .. I L LA ...90.1007 |... 4,050,927 |.... 083,956,513 [ 428 | e e 3.000 |...... 5.063 ....12/01/2023 ...|....01/25/2037 ...
3136AV-C8-0 ..... FNR 2017-16 LM - CMO/RMBS ... N LA ...92.7589 |... 1,874,658 |.... 002,005,882 |...ieeeiiiiiieee foeeeeneeenn 4,005 [ e e 3.000 |...... 3.252 ....10/26/2017 ...|....02/25/2045 ...
3136AV-W5-4 ..... FNR 2017-22 BD - CMO/RMBS ... I L LA ...98.0595 |... 1,019,819 |[.... e 1,082,476 e e (5,519) s e e 3.500 |...... 2.761 ....06/31/2017 ...|....07/25/2041 ...
3136AI-DI-4 ..... FNR 2017-26 CH - CMO/RMBS ... N LA 977741 ... 2,279,109 |.... . . e 2,849,254 e e (ATB3) [ e e 3.500 |...... 2.83%2 ...05/31/2017 ...|....07/25/2044 ...
3136AI-W4-5 ..... FNR 2017-42 HL - CMO/RMBS ... I L LA ...89.5284 |... 541,647 |.... ... 605,000 |.. 612,898 [..oooeviviiiiiier v (1,272) [ oo e 3.000 |...... 2.786 ....11/15/2019 ...|....06/25/2047 ...
3136AN-23-4 ..... FNR 2017-51 DB - CMO/RMBS . 4 1.A .. ...81.9100 |. ..2,262,921 |. .2,762,690 .2,975,4%8 |.. .3.000 |......2.228 ....03/11/2020 .. 02/25/2047
3136A0-2D-2 ..... FNR 2017-44 VB - CMO/RMBS . 4 1.4 .. ...95.4506 |. .. 3,385,634 |. . 3,547,000 . 3,597,698 |.. .3.500 |......3.007 ....08/23/2017 .. 10/25/2037
3136AX-D5-1 ..... FNR 2017-69 GT - CMO/RMBS 4 1.A .. ...88.2447 |. .. 4,315,440 |. .4,890,310 . 4,841,948 |.. .3.000 |......3.155 ....10/06/2017 .. 05/25/2046
3136AX-D0-5 . FNR 2017-54 OV - CMO/RMBS . |4 1.4 .. ...92.0899 |. ..1,802,102 |. . 1,956,894 .1,947,018 |.. .3.000 |......3.093 . 58,707 |....08/02/2017 .. 07/25/2037 ...
3136AX-FF-7 ..... FNR 2017-54 PM - CMO/RMBS . |4 1.A .. ...86.7320 |. ..641,556 .634,257 |.. .3.000 |......3.120 . . 19,247 |....07/27/2017 .. 05/25/2046 ...
3136AX-G8-2 ..... FNR 2017-71 KL - CMO/RMBS ... I L LA ...88.8026 |... .7,738,000 |.. e 1,734,968 [ i 928 e i e 3.000 |...... 2.999 | MON ... .. 232,140 |....09/13/2017 ...|....04/25/2046 ...
3136AX-XW-0 ..... FNR 2017-61 PK - CMO/RMBS ... N LA ...89.0752 |... .2,793,039 |.. e 2,763,570 [oeeeeeeieiiiieee foeeeenennn 6,892 | e e 3.000 |...... 3.203 [MON ..... ... 83,791 |....10/24/2017 ...|....11/25/2045 ...
3136B0-40-3 ..... FNR 2018-18 MP - CMO/RMBS ... I L LA ...98.3850 |... .3,285,166 |.. R T < T R RPN ()2) i AU AR N 3.500 |...... 3.503 [MON ..... .. 114,981 |....04/10/2018 ... |....11/25/2044 ...
3136B0-RA-6 ..... FNR 2017-109 VN - CMO/RVBS .. N LA ...92.5485 |... .2,357,000 |.. 02,839,622 [ e 1284 | e e 3.500 |...... 3.607 |MON ..... ... 82,495 |....03/15/2018 ...|....10/25/2037 ...
3136B0-X6-8 ..... FNR 2018-11 PV - CMO/RMBS ... I L LA ...97.9429 |... .9,563,202 |.. 09,530,528 [oeniiiiiiiiiiens i 1,265 [ e e 3.250 |...... 3.425 | MON ... ..310,804 |....12/11/2019 ...|....02/25/2038 ...
3136B1-38-1 ..... FNR 2018-44 PZ - CMO/RMBS ... N LA ...91.7298 |... ....36,471,051 |.... 39,759,229 |.. 140,920,105 [oeeneeeeeniiiieee foeeeeeen(98,707) feeeeeeeeieees o e 3.500 |...... 3.034 ,365,547 |....04/19/2022 ... |....06/25/2048 ...
3136B1-AX-2 ..... FNR 2018-16 DV - CMO/RMBS 4 1.4 .. ...98.6017 |. ..866,709 |. . 879,000 ... 881,670 |.. .4.000 |......3.424 . 35,160 |....03/12/2018 .. 08/25/2035 ...
3136B1-G4-0 ..... FNR 2018-34 VK - CMO/RMBS . 4 1.A .. ...98.4766 |. ..2,082,920 |. .2,115,142 .2,119,309 |.. .4.000 |......3.110 . 84,606 |....03/21/2019 .. 03/25/2042
3136B1-MN-1 ..... FNR 2018-22 VD - CMO/RMBS . 4 1.4 .. ...99.2157 |. ..557,130 |. ..561,534 .560,375 |.. .4.000 |......3.734 ....09/19/2018 .. 03/25/2038
3136B1-RI-8 ..... FNR 2018-21 CV - CMO/RMBS . 4 1.A .. ...95.6251 ..5,635,185 |. .5,893,000 . 5,859,425 |.. .3.500 |......3.631 ....03/29/2018 .. 08/25/2038
3136B1-VE-1 ..... FNR 2018-25 P - CMO/RWBS .. 4 1.4 .. ...95.2754 |. .. 1,610,394 |. . 1,693,401 |.. .3.500 |[......3.445 ....05/11/2018 .. 03/25/2046 ...
3136B2-FA-5 ..... FNR 2018-45 VK - CMO/RMBS ... N LA ...98.5736 |..ccevrnnnnnns 1,403,428 |.... e 1,422,220 e e (A7) | o e 4.000 |...... 3.654 ...05/16/2018 ...|....10/25/2038 ...
3136B6-YG-2 ..... FNR 2019-66 ML - CMO/RMBS ... I L LA ...93.6374 |......ounnnnns 4,752,534 |.... 005,152,088 |....oeeiiiiiiiees foeeennnnn (18,088) [ovenniiiiiiiens o e 3.000 |...... 2.597 ....11/08/2019 ...|....11/25/2034 ...
3136B7-2T-7 ..... FNR 2019-79 CZ - CMO/RMBS ... N LA ...88.7950 |...cconnnnnnns 4,917,041 |.... 5,884,901 [ooiiiiiiiiiiiees e 16,546 [ e e 3.000 |...... 2.146 ....08/26/2020 ...|....01/25/2050 ...
3136B7-L5-8 ..... FNR 2019-77 LZ - CMO/RMBS ... I L LA .. 88.0010 |....covvnnnnns 9,291,102 |.... A8, TAT e [ 330434 L e e 3.000 |...... 2.207 ....08/25/2020 ...|....01/25/2050 ...
3136B9-HJ-9 ..... FNR 2020-22 DL - CMO/RMBS ... N LA . ... 72.8625 |...covnunnnnns 3,715,261 |.... . .. 5,202 117 e e (B,789) [ e e 2.500 |...... 2.216 ....03/11/2020 ...|....04/25/2050 ...
3136B9-X5-1 ..... FNR 2020-41 EL - CMO/RMBS . I L LA .... 10,278,561 |...81.4800 [.............. 8,081,997 |.... .9,918,997 |.. +..10,236,668 |......ccevvniiens forviinnnns (7,348) | o e 2.000 |...... 1.629 ....12/16/2020 ...|....06/25/2050 ...
3136BA-2A-1 ..... FNR 2020-45 CZ - CMO/RMBS . 4 ... LA ... 10,361,192 |...69.4964 |.............. 7,453,115 |.... 10,724,457 |.. ...10,405,885 e 19,337 e e s 2.000 |...... 2.208 1171272021 ... |....07/25/2050 ...
3136BB-AA-0 ..... FNR 2020-47 GT - CMO/RMBS ... 4 .. LA . 11,954,290 |...81.3689 |.............. 9,333,326 |.... 11,470,383 |.. 11,824,182 [ | (RIAE) U R R 2.000 |...... 1.604 ....08/28/2020 ...|....05/25/2046 ...
3136BB-AK-8 ..... FNR 2020-49 VL - CMO/RMBS . 4 1.A .. ...81.5759 |. .. 7,243,936 |. .8,880,000 9,072,191 |.. .. (22,3%) | .2.000 |......1.697 ....06/30/2020 .. 07/25/2040 ...
3136BB-U8-3 ..... FNR 2020-70 VB - CMO/RMBS ... 4. 1AL ...80.3242 |.....oounnnnns 1,866,734 |.... . 2,324,000 |. ....2,398,357 |..... e B A7) [ e e, 2.000 |...... 1.649 ...08/28/2020 ... |....10/25/2040 ...
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3136BB-V8-2 ..... FNR 2020-70 VD - CMO/RMBS 4 s LA e 4,853,115 [...79.8658 |.............. 3,716,154 |oeennennnnn 4,653,000 |.....ccvunnnns 4,808,329 |..ooooiiiiiiiniins feviiienes (9,957) |ovveneeiiiinines o e 2.000 |...... 1.645 [MON ..o Jovvenniiinins 7,755 ....09/09/2020 ...|....10/25/2040 ...
3136BB-23-9 ..... FNR 2020-72 VL - CMO/RMBS ... N LA 4,000,416 |...79.6144 |.............. 3,053,695 |.... . 3,835,605 |.. .... 3,964,408 e (8,289) | e s 2.000 |...... 1.648 |MON ... [oeeeeieeennnnnns 6,393 |... ....10/08/2020 ...|....01/25/2041 ...
3136BD-AY-4 ..... FNR 2020-88 KM - CMO/RMBS ... I L LA ...9,015,649 |...80.4820 |.............. 7,023,327 |.... .8,726,581 |.. .... 8,959,399 e (8,972) | e e 2.000 |...... 1.723 [MON ..... L. 14,544 1 ....11/18/2020 ...|....03/25/2050 ...
3136BD-0E-1 ..... FNR 2020-95 D - CMO/RMBS .. N LA .20,893,818 |...80.1985 |... .... 16,552,215 |.... ...20,837,259 o (13,804) | e s 2.000 |...... 1.886 | MON ..... ... 34,398 |... ....08/09/2021 ...|....12/25/2044 ...
3136BD-0F-8 ..... FNR 2020-95 DJ - CMO/RMBS . I L LA ...7,550,301 .. 71,7112 | 5,378,338 |.... ... 7,543,837 1 (2,235) [ e e 2.000 |...... 1.957 [MON ..... .. 12,500 |... ....07/22/2021 ...|....07/25/2048 ...
3136BH-DE-6 ..... FNR 2021-25 EB - CMO/RMBS ... N LA 1,159,225 |...72.6688 |... 818,977 |.... ....1,155,237 e (1,076) |oeeeeeeeceene e oo 2.500 |...... 2.309 ...06/24/2021 ...|....10/25/2047 ...
3136BH-UQ-0 ..... FNR 2021-033 AV - CMO/RVBS .. I L LA 4,272,189 |...76.4668 |... .. 3,174,909 |.... ....4,261,148 o (4,820) [ e e 2.500 |...... 2.283 ....04/26/2021 ...|....03/25/2048 ...
3136BL-6E-5 ..... FNR 2022-13 ML - CMO/RMBS . N LA . 17,545,782 |...84.0391 |... ... 14,922,530 |.... ...17,571,585 18,186 [ e e 3.000 |...... 3.130 ....03/16/2022 ...|....04/25/2048 ...
3136BL-RT-9 ..... FNR 2022-7 VE - CMO/RVBS .. 4 1.4 .. 6,576,418 |...77.199%6 |. ..5,002,084 |. .6,577,605 |.. .2.500 |......2.525 ....01/21/2022 .. 05/25/2042
3136BM-58-0 ..... FNR 2022-27 DL - CMO/RMBS . 4 1.A .. . 11,230,078 |...91.2195 |. .10,310,364 |. 11,234,283 |.. .4.000 |......4.072 ....08/03/2022 .. 03/25/2049
3136BM-EP-9 ..... FNR 2022-11 VA - CMO/RMBS . 4 1.4 .. 5,388,495 |...78.9045 |. ..4,377,621 |. .5,407,257 |.. .2.500 |......2.771 . ....02/25/2022 .. 06/25/2042 ...
3136BM-PP-7 ..... FNR 2022-17 YE - CMO/RMBS ... N LA 4,349,267 |...88.3021 |...eeeeeennn 3,927,010 |.... e 4,362,300 [o.eiieeiiiiieee foeeeeenen 8,080 [ e e 3.500 |...... 3.781 | MON ..... .. 155,654 |....05/23/2022 ... |....04/25/2052 ...
3136BM-2N-1 ... FNR 2022-22 DL - CMO/RMBS . I L LA .. 8,881,048 |...90.9704 |.............. 8,075,792 |.... 8,878,235 [ i (B83) [ e e 4.000 |...... 4.002 [MON ..... .. 356,005 [....05/23/2022 ... |....05/25/2049 ...
3136BM-2U-5 ..... FNR 2022-22 KL - CMO/RMBS . N LA ...91.3401 |... ....11,784,460 |.... 12,784,524 e e T839 [ e e 4.000 |...... 4.161 | MON ..... .. 474,975 |....04/07/2023 ... |....02/25/2049 ...
3136BN-AT-3 ..... FNR 2022-35 BP - CMO/RMBS . I L LA ...92.8508 |........eennns 4,271,135 |.... 8,207,727 e e 26,502 [ e e 3.500 |...... 4.977 [MON ..... ... 80,500 |....06/07/2023 ...|....06/25/2052 ...
3136BN-0P-4 ... FNR 2022-42 AL - CMO/RMBS . N LA ...93.4410 |..eeernnnnnnns 8,287,348 |.... . .. 8,781,931 [ e 1,498 | e e 4.000 |...... 4.125 [ MON ..... .. 354,763 |....08/24/2022 ...|....03/25/2047 ...
3136BN-X6-8 ..... FNR 2022-61 P - CMO/RVBS I L LA ...96.8143 |... o 462,450 | 448,189 [ e 1583 [ e [ 4.000 |...... 4.816 | MON ..... ... 15,415 |....02/16/2023 ... |....06/25/2049 ...
3136BP-CX-7 ..... FNR 2022-64 LE - CMO/RMBS ... N LA . 11,444,950 |...92.6849 |... ....10,876,247 |.... 11,734,649 |.. 11,455,561 [ e 10,611 [ e e 4.500 |...... 4.812 [MON ..... .. 264,030 |....06/07/2023 ...|....07/25/2045 ...
3136BP-DL-2 ..... FNR 2022-64 NL - CMO/RMBS . I L LA . 13,159,957 |...96.2161 |... ....12,963,814 |.... ...13,473,640 |.. 13,184,683 [ [ 22,020 [ o e 4.500 |...... 4.815 ....12/12/2022 ...|....07/25/2046 ...
3136BP-DU-2 . FNR 2022-64 LC - CMO/RMBS . 4 1.A .. ...96.0923 |. ..9,609,230 |. 10,000,000 .9,809,636 |.. .4.500 |......4.782 ....09/21/2022 .. 04/25/2045
3136BP-VJ-7 ..... FNR 2023-1 MY - CMO/RVBS .. 4 1.4 .. ...94.5990 |. .. 5,675,942 |. .6,000,000 .5,708,289 |.. .4.500 |......5.093 ....03/02/2023 .. 06/25/2052
3136B0-AU-9 ..... FNR 2023-29 JA - CMO/RMBS . 4 1.A .. . 100.9957 |. ..2,765,580 |. .2,738,314 .2,739,200 |.. .5.500 |......5.175 ...06/08/2023 .. 05/25/2036
S17IH-W-7 ... FN 252720 - RMBS . |4 1.4 .. . 104.3586 |. ...88,964 |. 85,249 ..84,560 |.. .7.500 |......7.793 ...01/07/2000 .. 08/01/2029 ...
313714-B2-9 ..... FN 253057 - RMBS . |4 1.A .. . 101.9536 |. .8.000 |......7.990 ....01/06/2000 .. 12/01/2029 ...
31371-BZ-6 ..... FN 253056 - RMBS . I L LA . 100.7096 |....oovvnnveeennnn 19,401 | 19,264 il 19137 Lo i 10 e [ e 7.500 |...... 7.780 ....01/07/2000 ...|....12/01/2029 ...
31371K-4H-1 ... FN 254724 - RIBS . N LA . 100.7881 |oeeeeenieeeeeenn 271,675 | 269,550 |oeeciiniee 269,160 |oeeeeccccniieee foeeeeeneeee e (B7) e oo e 5.000 |...... 4.992 ...08/25/2003 ... |....04/01/2033 ...
31371K-6B-2 ..... FN 254766 - RVBS . I L LA . 100.7881 |.ovevvnieeennnn 68,945 | 68,406 |oiiiiiie 88,075 | el 7 e [ e 5.000 |...... 5.09 ....04/21/2003 ...|....06/01/2033 ...
31371K-ML-2 ... FN 254263 - RIBS . N LA . 104.9615 |ooeeevnnieeeeennn 20,652 [onnneiiiinnn 28,250 [ i 28,130 [ e e e | 6.500 |...... 6.582 ....08/27/2002 ...|....04/01/2032 ...
31371K-UA-7 ..... FN 254477 - RMBS . I L LA L 102.1296 |.ooeveviieneennn 79,696 [onnnniiiiinnn 78,034 i 78,198 | e (B) [ [ | 5.500 |...... 5.363 ....09/26/2002 ...|....10/01/2032 ...
31371K-VF-5 ..... FN 254514 - RIBS ... N LA 0 102.1296 |.oeeeenneeeeennn 89,309 |niiiiiien e 67,864 | 88,129 | s (B) e e e 5.500 |...... 5.308 ....10/30/2002 ...|....11/01/2032 ...
31371K-XW-6 ..... FN 254593 - RMBS . 4 1.4 .. . 100.8099 |. .5.000 |......5.035 ....12/27/2002 .. 01/01/2033 ...
31371L-DH-9 . FN 254904 - RIBS . 4 1.A .. . 102.1926 |. .5.500 |......5.619 ....06/30/2004 .. 10/01/2033
3137IN-0Z-1 ..... [FN 257072 - RMBS . 4 1.4 .. . 103.2950 |. . . .5.500 |......5.137 ....01/29/2008 .. 02/01/2038
3137A2-03-8 . FHR 3760 CB - CMO/RMBS .. 4 1.A .. ...98.3416 |. .. 1,450,881 |. . 1,460,272 |.. .3.500 |......4.866 ....02/18/2011 .. 11/15/2025 ...
3137A3-SP-5 . FHR 3773 AM - CMO/RMBS .. 4 1.4 .. ...98.3023 |. ..641,163 |. .646,420 |.. .3.500 |......4.640 ....01/12/2011 .. 12/16/2025 ...
3137A3-XS-3 ..... FHR 3769 KB - CMO/RMBS .. N LA .. 445,451 ]...98.4035 |... . . 81,122 e o285 | e s 3.500 |...... 4.591 ...01/14/2011 ...|....12/15/2025 ...
3137A4-09-1 ..... FHR 3780 CL - CMO/RMBS .. I L LA .. 424,823 |...98.3201 |... ..301,429 |.. 393,990 |eeveeniiiiiiiins foeneienn (2,805) | e e 3.500 |...... 2.292 ....01/15/2015 ...|....12/15/2025 ...
3137A5-TT-1 ... FHR 3786 LB - CMO/RVBS . N LA ...97.7%6 |... .2,639,141 |.. 100e2,605,805 |...ieeiiiiiiieee foreeennnn 19,655 [ e e 3.000 |...... 4.605 ...03/24/2011 ...|....01/15/2026 ...
3137A5-VR-2 ..... FHR 3786 TB - CMO/RMBS . I L LA ...98.3068 |... LA121,847 120,604 [ el T3 e [ e 3.500 |...... 4.7% ....02/03/2011 ...|....01/15/2026 ...
3137A8-E7-9 ..... FHR 3823 HJ - CMO/RMBS .. N LA ...97.7669 |... AT T4 e 1,745,649 [ e 12,197 [ e [ 3.000 |...... 4.675 ....03/29/2011 ...|....03/15/2026 ...
3137AA-NZ-2 ..... FHR 3862 DB - CMO/RVBS .. I L LA ...95.0075 |... 924,000 |oeevenennnnnnnn 948,344 | [ (2,644) | e e 4.000 |...... 3.643 ....01/25/2017 ...|....05/15/2041 ...
3137AC-NC-9 ... FHR 3879 MB - CMO/RMBS .. 4 ... LA ...98.3386 |... .1,515,724 |.. .... 1,520,484 e (2,645) | e s 3.500 |...... 3.076 ...09/27/2011 ...|....06/15/2026 ...
3137AE-A3-9 ..... FHR 3904 QB - CMO/RMBS .. 4 .. LA ...98.3248 |... 732,014 |.... ..744,486 |.. ....T47,29 o (2,579) [ e e 3.500 |...... 2.800 ....09/23/2011 ...|....08/15/2026 ...
3137AF-2L-9 ..... FHR 3949 JM - CMO/RMBS 4 1.A .. ...97.8459 |. ..621,236 |. ..634,913 .633,667 |.. .3.000 |......3.09 ....11/02/2011 .. 10/15/2026 ...
3137AF-2U-9 ..... FHR 3949 PB - CMO/RMBS .. 4. 1AL ...97.8989 |.........ennns 2,022,920 |.... .2,066,337 |. ....2,060,580 |.....oooevvinnins v 445 o i e 3.000 |...... 3.176 ...10/25/2011 ...|....10/15/2026 ...
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3137AG-GB-0 ..... FHR 3939 UB - CMO/RMBS 4 s LA e 1,408,159 |...97.8459 |.............. 1,416,756 |....ccceeenen 1,447,947 | 1,441,664 |ooovvnnnnniiiiis [ 1,998 s o e 3.000 |...... 3.327 ....10/14/2011 ...|....10/15/2026 ...
3137AG-GN-4 ..... FHR 3939 WY - CMO/RMBS .. N LA ...97.8274 |..ooonnnnns 2,092,529 |.... e 2,129,107 [ e 3013 [ e e 3.000 |...... 3.346 ....10/12/2011 ...|....10/15/2026 ...
3137AG-TJ-9 ..... FHR 3935 WB - CMO/RMBS .. I L LA ...97.8459 |... e 1,429,820 e 2,185 e i e 3.000 |...... 3.354 ....10/14/2011 ...|....10/15/2026 ...
B137AH-UX-T ... FHR 3964 QY - CMO/RMBS .. N LA 978137 [ 856,831 | 467,042 | BT 197 s e (270) [ e e 3.000 |...... 2.879 ....02/23/2012 ...|....11/15/2026 ...
3137AH-KQ-0 ..... FHR 3959 DB - CMO/RMBS .. I L LA ...97.8143 |... e 1,062,758 [ [ 79 e [ e 3.000 |...... 3.121 ...1173072011 ... |....11/15/2026 ...
3137AH-NK-0 ..... FHR 3953 EW - CMO/RMBS .. N LA ...97.8143 |... .. 134,626 |.. 134,748 [ e (D) [ s s 3.000 |...... 2.833 ....02/08/2012 ...|....11/15/2026 ...
S137AH-IT-1 ... FHR 3952 DG - CMO/RMBS .. I L LA ...97.7973 |... . 1,451,368 |.. e 1449155 [ e 207 e e e 3.000 |...... 3.053 ....11/02/2011 ...|....11/15/2026 ...
3137AH-WI-4 ..... FHR 3952 DL - CMO/RMBS .. N LA ...97.8137 |... e 1,654,744 | e BT9 [ e e 3.000 |...... 3.104 ....11/15/2011 ...|....11/15/2026 ...
3137AJ-AL-8 ..... FHR 3955 B - CMO/RNBS 4 1.4 .. ...97.8137 |. .6,570,264 |.. (4,464) |. .3.000 |......2.854 ....02/02/2012 .. 11/15/2026
3137AJ-V7-6 ..... FHR 3968 G - CMO/RVBS 4 1.A .. ...97.7457 |. .2,281,605 |.. (1,916) . .3.000 |......2.819 ....02/29/2012 .. 12/15/2026
3137AK-3P-4 ..... FHR 3974 LM - CMO/RVBS 4 1.4 .. ...97. 7711 . .4,767,480 |.. (3,505) |. .3.000 |......2.883 ....02/07/2012 .. 12/15/2026 ...
3137AK-6F-3 ..... FHR 3970 HB - CMO/RVBS .. N LA ...97.7814 |... 3,394,170 |.... ... 3,469,862 e (1,018) oo e s 3.000 |...... 2.948 .. 104,135 |....12/20/2011 ...|....12/15/2026 ...
3137AL-6K-0 ..... FHR 3990 UY - CMO/RMBS .. I L LA ...96.8456 |... 3,869,907 |.... ... 3,974,930 e 8,785 L e e 2.500 |...... 2.89%5 . 99,899 |....03/01/2012 ...|....01/15/2027 ...
3137AL-BC-2 ..... FHR 4005 EL - CMO/RMBS .. N LA ...97.7813 |... 1,692,231 |.... e 1,727,566 e e 827 s e e 3.000 |...... 3.074 . 51,919 |....04/05/2012 ...|....02/15/2027 ...
3137AL-HH-1 ... FHR 3998 KB - CMO/RVBS .. I L LA ...97.6198 |... 2,985,818 |.... 03,055,493 [ e (B e e e 3.000 |...... 3.007 ... 91,759 |....02/21/2012 ... |....02/15/2027 ...
3137AL-P6-0 ..... FHR 4003 BL - CMO/RMBS .. N LA ...97.5599 |... 3,421,321 |.... e 3,495,178 [ e BUB76 [ e e 3.000 |...... 3.184 .. 105,207 |....03/14/2012 ... |....02/15/2027 ...
3137AM-EV-5 ..... FHR 4022 B - CMO/RBS ... I L LA ...97.6594 |... 3,044,354 |.... 3128471 [ e (5,568) [ e e 3.000 |...... 2.608 . 93,519 |....06/21/2012 ...|....08/15/2027 ...
3137AM-GS-0 ..... FHR 4014 EL - CMO/RMBS .. N LA ...97.6%1 |... 1,118,884 |.... e 1,145,086 |..eeeeiiiieeee e (A12) [ e e 3.000 |...... 2.937 . 34,358 |....04/25/2012 ...|....08/15/2027 ...
3137AM-XS-1 ... FHR 4011 DW - CMO/RMBS .. I L LA ...96.6938 |... 2,835,661 |.... 002,902,204 foiiiiiiinees e 18,267 e e e 2.500 |...... 3.256 . 73,315 |....03/14/2012 ...|....08/15/2027 ...
3137AN-5M-3 ..... FHR 4016 BA - CMO/RVBS . 4 1.A .. ...97.7206 |. ..1,407,821 |. .1,442,212 |.. .3.000 |......2.830 . 43,220 |....04/24/2012 .. 03/15/2027
3137AN-DK-8 ..... FHR 4015 MY - CMO/RMBS .. 4 1.4 .. ...92.9855 |. .. 1,820,152 |. .2,051,791 |.. .3.500 |......2.685 . 68,511 |....06/26/2020 .. 03/15/2042
3137AN-PS-8 . FHR 4038 PL - CMO/RVBS 4 1.A .. ...94.7756 |. ..2,179,840 |. .2,300,000 . 2,398,453 |.. .4.000 |......3.527 . 92,000 |....08/01/2017 .. 04/15/2042
3137AN-ST-3 . FHR 4027 PY - CMO/RVBS |4 1.4 .. ...93.7491 ..436,027 |. ..465,100 .465,920 |.. .3.500 |......3.463 . 16,279 |....02/23/2017 .. 04/15/2042 ...
3137AP-E3-0 ..... FHR 4028 UY - CMO/RVBS |4 1.A .. ...97.7100 |. ..3,219,756 |. . 3,295,217 . 3,296,027 |.. .3.000 |......2.893 . 98,856 |....04/27/2012 .. 04/15/2027 ...
3137AP-W-9 ..... FHR 4054 HW - CMO/RMBS .. I L LA ...97.7642 |... 4,039,084 |.... R T A R RPN (< 1117 0N AR R R 3.000 |...... 2.874 .. 123,944 |....05/03/2012 ... |....06/15/2027 ...
3137AP-WO-7 ..... FHR 4051 AL - CMO/RMBS .. N LA ...97.4564 |... 1,620,429 [ooooeeeiiiiiieeee oeeeeeeen (3,973) | oo e 3.000 |...... 2.786 . 48,494 |....08/14/2015 ...|....05/15/2027 ...
3137A0-KB-3 ..... FHR 4050 DY - CMO/RVBS .. I L LA ...93.6098 |.................06562,460 |................ 697,000 |.....ooorrrnnnnn 711,489 |onniiiiiinnns ooniinnnn (2,199) Lo oo e 3.500 |...... 3.157 . 24,395 |....07/27/2017 ...|....05/15/2032 ...
3137A0-U2-2 ..... FHR 4048 CE - CMO/RMBS .. N LA ...94.2723 |... reereennnnnn 9,521,004 | 5,548,819 [ [ (6,255) e e 4.000 |...... 3.933 ..171,800 |....12/07/2023 ...|....05/15/2042 ...
3137AR-7G-5 ..... FHR 4060 QB - CMO/RMBS .. I L LA ...97.6649 |... 2,930,461 |.... 3,018,940 [.oovvivvniiiiiins Joveeneennn (8,451) [ s s 3.000 |...... 2.421 ... 90,016 |....07/27/2012 ...|....06/15/2027 ...
3137AR-HT-6 ..... FHR 4057 GL - CMO/RMBS .. N LA ...95.2531 |... 5,372,275 |.... . 5,558,990 |..eueeeiemniinee foereeennnn 52,695 |eniiiiiiies e e 1.750 |...... 2.635 . 98,700 |....06/26/2012 ...|....06/15/2027 ...
3137AR-LU-4 ..... FHR 4057 YQ - CMO/RVBS 4 1.4 .. ...95.2074 |. .. 3,684,527 |. .3,870,000 .3,814,634 |.. .1.750 |......2.639 . 67,725 |....06/26/2012 .. 06/15/2027 ...
3137AR-MWV-5 ..... FHR 4068 EP - CMO/RMBS .. 4 1.A .. ...93.7517 |. ..4,071,504 |. . 4,342,860 .4,697,370 |.. .3.500 |......2.144 152,000 [....04/30/2020 .. 06/15/2042
3137B1-6U-1 ..... FHR 4177 MQ - CMO/RMBS .. 4 1.4 .. ...85.2261 .. 1,534,071 |. .1,800,000 1,713,564 |.. .2.500 |......3.243 . 45,000 |....03/01/2017 .. 03/15/2043
3137B2-6F-2 ..... FHR 4205 AL - CMO/RVBS 4 1.A .. ...91.8994 |. ..781,607 | ..850,502 .859,708 |.. .3.000 |......2.811 . 25,515 |....10/26/2016 .. 05/15/2033
3137B2-KH-2 ..... FHR 4217 KY - CMO/RMBS .. 4 1.4 .. ...88.8232 |. ..2,638,937 |. .2,971,000 .2,982,891 |.. .3.000 [......2.941 . 89,130 |....09/26/2019 .. 06/15/2043 ...
3137B3-TZ-1 ..... FHR 4240 B - CMO/RMBS ... N LA ...94.8823 |... 948,823 |.... e 1,005,119 [ e (2,313) [ e e 3.000 |...... 2.818 .30,000 |....11/10/2016 ...|....08/15/2033 ...
3137B5-R9-6 ..... FHR 4265 GL - CMO/RVBS .. I L LA ...89.3125 |l 1,071,750 |.... 170,942 Lo s 1,298 [ e e 3.000 |...... 3.332 . 36,000 |....03/01/2017 ...|....04/15/2042 ...
3137B7-GV-5 ..... FHR 4293 KN - CMO/RMBS .. N LA ...93.5256 |...ccovnunnnns 1,706,843 |.... e 1,904,063 |..eoeeiiiiiiiees feeeeerieee e BT [ e e 4.000 |...... 3.579 . 73,000 |....02/14/2017 ...|....08/15/2043 ...
3137B7-VC-0 ..... FHR 4309 VB - CMO/RVBS .. I L LA L..97.1282 |t 2,586,511 |.... DX T R RN (- 745 AU AP RN 3.000 |...... 2.910 . 79,890 |....10/27/2015 ...|....01/15/2040 ...
3137B7-Y8-6 ..... FHR 4311 QY - CMO/RMBS .. N LA ...97.4560 |.......eennnns 1,516,948 |.... e 1,542,670 [oeeeiiiiiiiees e 8,844 | e e 3.000 |...... 3.550 . 46,69 |....04/07/2014 ...|....02/15/2029 ...
313788-U0-8 ..... FHR 4313 LY - CMO/RVBS .. I L LA L 974740 | 2,436,850 |.... 2,522,311 [ e (12,183) [ o e 3.000 |...... 2.494 . 75,000 |....02/17/2016 ...|....03/15/2029 ...
3137B8-2Y-6 ..... FHR 4316 EV - CMO/RMBS .. 4 ... LA ...98.7606 |......eeunnnnt 2,664,043 |.... 2,687,201 [ e 11528 | e e 3.000 |...... 3.893 . 80,924 |....03/18/2014 ...|....03/15/2034 ...
3137BA-G7-1 ..... FHR 4323 WB - CMO/RMBS .. 4 .. LA ...97.9185 |...ooeininnnns 4,186,014 |.... el A2TT 488 s e (28T | e e 3.500 |...... 3.426 .. 149,625 |....06/03/2014 ...|....04/15/2029 ...
3137BC-GA-0 ..... FHR 4360 B - CMO/RVBS 4 1.A .. ...94.7869 |. ..5,711,108 |. .5,894,856 |.. .2.500 |......3.390 150,630 |....07/15/2014 .. 07/15/2029 ...
3137BC-1W7-9 ..... FHR 4373 GN - CMO/RMBS .. 4. 1AL ...90.5057 |......oennnns 1,710,460 |.... . 1,889,893 |. ...1,930,510 |oiiiiiiiiinnnns o 828 o i e 3.000 |...... 2.675 . 56,697 |....10/14/2016 ...|....08/15/2044 ...
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31378D-BB-1 ..... FHR 3451 BY - CMO/RVBS 4 s LA e 4,166,849 |...93.9765 |.............. 4,291,350 |...ccvvnnnnnns 4,566,410 |........eennn. 4,169,332 |oueiieiiiiiiines forriiiiinnns T O R RN 4.000 |...... 5.287 ....12/01/2023 ...|....12/15/2043 ...
3137BD-22-5 ..... FHR 4387 EW - CMO/RMBS .. N LA ...93.5639 |....covnunnnns 1,403,458 |.... .1,500,000 |.. e 1L476,699 [ 9,404 | e e 2.000 |...... 2.655 ....08/31/2015 ...|....11/15/2028 ...
3137BF-FU-0 ..... FHR 4420 VE - CMO/RVBS .. I L LA ...96.1661 |.....cevnnnnns 5,589,308 |.... 5,848,519 [ e (31,498) [ e e 3.000 |...... 2.582 ....04/18/2016 ...|....06/15/2037 ...
3137BF-GS-4 ..... FHR 4421 AC - CMO/RMBS .. N LA ...97.8897 |.oeeieininnnns 4,258,153 |.... e 8,409,874 o e (38,672) [ [ e 3.500 |...... 2.713 ....12/12/2014 ...|....12/15/2029 ...
3137BF-YQ-8 ..... FHR 4432 VJ - CMO/RMBS .. I L LA ...96.5009 |.............. 4,596,987 |.... A T79,228 s e (18,748) L e e 3.000 |...... 2.733 ....03/28/2016 ...|....07/15/2037 ...
3137BG-3J-6 ..... FHR 4430 VN - CMO/RMBS .. N LA ...96.8188 |..ccevnnnnnnns 2,773,859 |.... 2,861,289 [ e 214 e e e 3.000 |...... 3.028 ...05/11/2015 ...|....08/15/2031 ...
3137BG-FB-0 ..... FHR 4434 VE - CMO/RMBS .. I L LA ...97.3815 | 4,259,466 |.... 4,352,643 [ e 12,021 L e e 3.000 |...... 3.343 ....06/30/2015 ...|....07/15/2033 ...
3137BG-J8-3 ..... FHR 4441 VB - CMO/RMBS .. N LA ...94.1954 |.............. 5,695,9% |.... 10n6,054,900 ..eieeeinniieee foeeeeeenn (4,484) | e e 3.000 |...... 2.942 ....08/21/2015 ...|....07/15/2033 ...
3137BG-SK-6 ..... FHR 4455 EM - CMO/RNBS 4 1.4 .. ...94.1108 |. 1,259,978 |. 1,370,491 |.. .3.000 |......2.395 ....09/23/2016 ..
3137BG-TF-6 ..... FHR 4455 VB - CMO/RMBS 4 1.A .. ...93.5427 |. ..5,388,057 |. .5,677,887 |.. .3.000 |......3.351 ....06/23/2015 ..
3137BG-2D-4 ..... FHR 4448 VG - CMO/RVBS 4 1.4 .. ...90.2676 |. .. 3,228,193 |. . 3,554,519 |.. .2.500 |......2.617 ....02/23/2016 .. .
3137BK-YP-9 ..... FHR 4499 VC - CMO/RMBS .. N LA ...94.8205 |... 6,637,438 |.... e 1074748 e et (15175) [ oo e 3.500 |...... 3.295 ...01/06/2017 ...|....12/15/2035 ...
3137BL-C6-3 ..... FHR 4513 AV - CMO/RVBS .. I L LA ...98.1697 |... 01,998,821 [ e (A821) [ e e 3.500 |...... 2.948 ....09/17/2015 ...|....08/15/2035 ...
3137BM-FT-8 ..... FHR 4533 VE - CMO/RMBS .. N LA ...96.7018 |... e 1,000,056 [...eeeeenniiiieee feeeeennneeen (980) feeeeeeeiiees o e 3.000 |...... 2.931 ....01/08/2016 ...|....06/15/2028 ...
3137BM-GK-6 ..... FHR 4535 AV - CMO/RMBS .. I L LA ...98.3640 |... 1,612,316 [ i (989) [ e e 3.500 |...... 3.461 ....01/14/2019 ...|....11/15/2035 ...
3137BM-GY-6 ..... FHR 4535 HV - CMO/RMBS .. N LA ...97.6538 |... 003,620,510 [oeeneieeniiiieee foeeeeeeen (9,918) [ o e 3.000 |...... 2.505 ....02/10/2016 ...|....02/15/2039 ...
3137BM-QD-1 ..... FHR 4544 CB - CMO/RMBS .. I L LA . ...98.3965 |... 2,739,433 |.... i 2,804,338 [oiiiiiiiinnees e (21,217) L e e 3.500 |...... 2.107 ....08/19/2016 ...|....01/15/2043 ...
3137BM-SN-7 ..... FHR 4547 VB - CMO/RVBS .. N LA .. 2,818,278 |...96.5650 |... 2,677,746 |.... e 2,779,827 eeeeeeiiieeeee e (6,145) [ oo e 3.000 |...... 2.788 ...04/29/2016 ...|....08/15/2036 ...
3137BN-PN-8 ..... FHR 4566 PB - CMO/RVBS .. I L LA ...1,99,590 |...79.5565 |... .. 1,454,298 |.... e 1,967,646 [o.nneiiiiiinnnns i (9,830) v e e 3.000 |...... 2.390 ....03/13/2020 ...|....04/15/2046 ...
3137BP-50-8 . FHR 4569 VH - CMO/RMBS 4 1.A .. 1,097,782 |...97.6849 |. ..996,538 |. 1,038,830 |.. .3.500 |......2.456 ...05/09/2016 .. 09/15/2041
3137BR-6R-1 ..... FHR 4608 GV - CMO/RMBS . 4 1.4 .. 150,072 |...99.5117 |. 142,717 ). .. 143,417 143,417 .. .3.000 |......3.000 ....08/09/2016 .. 10/15/2039
3137BR-LK-9 ..... FHR 4610 VE - CMO/RVBS . 4 1.A .. 2,229,212 |...97.9343 |. ..2,148,916 |. .2,194,241 .2,195,7% |.. .2.500 |......2.232 ....08/12/2016 .. 02/15/2037
3137BR-S2-2 . FHR 4612 HZ - CMO/RVBS |4 1.4 .. . 13,008,349 |...82.6518 |. ..9,927,686 |. 12,011,457 12,743,945 |.. .2.500 |......1.914 ....08/26/2020 .. 08/15/2046 ...
3137BR-U9-4 . FHR 4614 HB - CMO/RVBS |4 1.A .. 5,189,360 |...76.3951 .. 3,893,097 |. .5,096,000 .5,170,487 |.. .2.500 |......2.372 ...03/18/2020 .. 09/15/2046 ...
3137BS-2P-7 ..... FHR 4616 DC - CMO/RVBS .. I L LA .. 195,497 |...97.1788 |... 190,219 |[.... ..195,741 .. RECICTRCT N R R N R RN 2.500 |...... 2.517 ....09/23/2016 ...|....04/15/2041 ...
3137BS-4L-4 ..... FHR 4616 VD - CMO/RMBS .. N LA ...97.1788 |... 01,245,945 |.. e 1,285,370 [oeeeiieiiieees e (96) [ o e 2.500 |...... 2.459 ....11/22/2019 ...|....04/15/2041 ...
3137BS-FF-5 ..... FHR 4622 VB - CMO/RVBS .. I L LA ...97.6562 |... 408,095 |..oiiiinninnnnnnd09,652 [ v 528 [ [ e 3.000 |...... 2.388 ....11/08/2016 ...|....12/15/2039 ...
3137BS-MC-4 ..... FHR 4623 YQ - CMO/RMBS .. N LA ...84.2851 |... 02,582,059 |oeeuuieeeennn 2,427,918 [ e 14,005 [ e [t 2.500 |...... 3.328 ...12/15/2016 ...|....08/15/2045 ...
3137BS-UH-4 ..... FHR 4628 BV - CMO/RMBS .. I L LA ...99.4856 |... 231,306 [ 281,011 s el 176 [ [ e 3.000 |...... 3.291 ....11/21/2016 ...|....01/15/2040 ...
3137BS-W-3 ..... FHR 4628 EV - CMO/RMBS .. N LA ...98.4651 |... 2,168,233 |.... . ....2,198,266 o880 feeeii e [ 3.000 |...... 3.159 ...11/17/2016 ...|....01/15/2040 ...
3137BT-FF-3 ..... FHR 4641 BP - CMO/RVBS 4 1.4 .. ...88.2656 |. .. 1,480,415 |. 1,677,228 1,637,355 |.. ...(338) |. .3.000 |......3.286 ....01/26/2017 .. 05/15/2045 ...
3137BV-HA-7 ..... FHR 4662 VB - CMO/RMBS .. 4 1.A .. ...98.0771 1,954,423 |. 1,992,742 1,999,313 |.. (3,351) | .3.500 |......2.870 ....06/27/2017 .. 08/15/2035
3137BV-UE-4 ..... FHR 4654 KE - CMO/RVBS 4 1.4 .. ...90.5871 ..930,592 |. .1,027,290 1,022,589 |.. ....878 |. .3.000 |......3.107 ....06/08/2017 .. 06/15/2045
3137BW-2Y-9 ..... FHR 4671 VB - CMO/RMBS . 4 1.A .. ...96.7508 |. 1,985,325 |. .2,052,000 .2,071,650 |.. ..(10,198) | .3.500 |......2.99% ....08/04/2017 .. 09/15/2035
3137BW-4R-2 . FHR 4669 MK - CMO/RMBS .. 4 1.4 .. ...96.0125 |. .. 3,722,406 |. .3,877,000 3,919,411 |.. .. (17,69) |. .3.500 |......3.053 ...07/08/2019 .. 09/15/2035 ...
3137BI-50-3 ..... FHR 4669 QY - CMO/RMBS .. N LA .. 167,025 |...95.5460 |... 162,428 |.... ... 170,000 |.. 168,69 |-vvveeeeeeemnins foeeeieeeennn 209 | e e 3.500 |...... 3.742 ....04/02/2018 ...|....09/15/2044 ...
3137BW-PP-3 ..... FHR 4664 CG - CMO/RVBS .. I L LA .. 4,112,660 |...96.2271 |... 3,980,506 |.... . 4,136,574 |.. 8,126,305 [ il B70 [ e e 3.000 |...... 3.093 . ....06/31/2017 ...|....09/15/2043 ...
3137BI-SH-8 ..... FHR 4664 YD - CMO/RMBS .. N LA .. 2,718,774 |...94.3034 |... 2,562,295 |.... .2,717,076 |.. e 2,715,958 [ e (366) [ e e 3.000 |...... 2.999 ... 81,512 |....06/08/2017 ...|....11/15/2035 ...
3137BX-XV-9 ..... FHR 4684 YE - CMO/RMBS .. I L LA .. 1,604,063 |...97.8173 |... 1,474,585 |.... .1,507,489 |.. e 1,528,476 e o (12,426) [ oo e 4.000 |...... 3.0M .60,300 |....10/26/2017 ...|....11/15/2044 ...
3137BY-3T-5 ..... FHR 4687 GU - CMO/RMBS .. N LA .. 1,536,168 |...90.4495 |... 1,395,781 |.... . 1,543,160 |.. .... 1,538,285 e 12 e e et 3.000 |...... 3.058 . 46,295 |....07/08/2019 ...|....10/15/2045 ...
3137BY-6K-1 ..... FHR 4680 GZ - CMO/RMBS . I L LA ...2,486,410 |...90.2711 |... 2,062,283 |.... 2,432,985 [ e [ RCT(C) N O R 3.500 |...... 2.750 ... 78,464 |....03/30/2021 ...|....03/15/2047 ...
3137BY-BY-5 ..... FHR 4680 V - CMO/RMBS ... 4 ... LA .. 5,775,010 |...98.0970 |... 5,465,491 |.... . . en5,598,646 |....ooeeeeeiiiieee [ (11,597) [eeeeeeeeiieeeee e fees 3.500 |...... 2.936 .. 195,003 |....06/28/2017 ...|....03/15/2037 ...
3137BY-XU-9 ..... FHR 4690 CU - CMO/RMBS .. 4 .. LA ...92.7269 |... . 1,222,022 |.... .1,317,872 |.. ... 1,323,132 (790 [ e e 3.000 |...... 2.911 . 39,536 |....09/01/2017 ...|....11/15/2036 ...
3137F1-R8-3 ..... FHR 4700 HT - CMO/RMBS .. 4 1.A .. ...98.0974 |. ..825,929 |. ..841,947 .838,974 |.. . 846 |. .3.000 |......3.488 . 25,258 |....11/30/2017 .. 12/15/2043 ...
3137F3-MT-8 ..... FHR 4763 VE - CMO/RMBS .. 4. 1AL ...99.3087 |... 833,424 |.... ..839,226 |. ....839,504 2 (2,058) [ e v 4.000 |...... 3.038 . 33,569 |....03/21/2019 ...|....06/15/2038 ...
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3137F3-NZ-3 ..... FHR 4772 VD - CMO/RVBS 4 s LA e 1,946,568 |...97.5991 |.............. 1,827,585 [ 1,872,544 |...........ee 1,892,643 [ooovieiiiiniinins v (3,487) | o v 4.000 |...... 3.438 74,902 |....02/28/2018 ...|....01/15/2036 ...
3137F3-T0-7 ..... FHR 4764 NU - CMO/RMBS .. N LA ...98.2415 |....oennns 1,624,256 |.... .1,653,331 |.. 1,648,422 [ e 840 [ e e 3.500 |...... 3.79%5 57,867 |....05/04/2018 ...|....07/15/2045 ...
3137F4-BU-5 ..... FHR 4779 VB - CMO/RMBS .. I L LA ...98.8118 |.ooevnnnnnnns 1,163,522 |.... 1,177,513 |.. 180,713 [ e (4,089) [ e e 3.500 |...... 2.250 41,213 |....07/12/2019 ...|....03/15/2038 ...
3137F5-GN-3 ..... FHR 4784 PU - CMO/RMBS .. N LA ...98.1159 |... +...685,469 |.....oiiieennn. 681,738 [ 888 [ s [t 3.500 |...... 4.150 23,991 |....05/17/2018 ...|....06/15/2045 ...
3137F6-DX-2 ..... FHR 5035 DY - CMO/RMBS .. I L LA ...67.2023 |... ....10,080,342 |.... 15,000,000 |.. ...15,250,316 0 (6,966) [ounnniiiiiiis e e 2.000 |...... 1.894 . ....12/03/2020 ...|....10/25/2050 ...
3137F7-J2-2 ..... FHR 5057 DM - CMBS/CMO/RMBS ... N LA ...80.8478 |..ccornnennnns 8,904,745 |.... 11,014,210 |.. ...11,316,750 e (B,271) | e s 2.000 |...... 1.685 ..220,284 |....11/18/2020 ...|....03/25/2050 ...
3137F7-43-0 ..... FHR 5057 DN - CMBS/CMO/RMBS ... I L LA ...80.8478 |.....oounnnnns 4,046,169 |.... ....5,157,966 e (3,199) [ e e 2.000 |...... 1.650 .. 100,093 |....12/14/2020 ...|....03/25/2050 ...
3137F7-KX-2 ..... FHR 5057 KW - CMBS/CMO/RVBS . N LA ...81.5876 |...ccvvnnnnnns 7,643,942 |.... ....9,612,307 e (9,538) [eeeeeeiieeeeeis e e 2.000 |...... 1.707 .. 187,380 |....11/17/2020 ...|....03/25/2048 ...
3137F7-NB-7 ..... FHR 5050 DT - CMO/RMBS .. 4 1.4 .. ...63.7609 |. .. 3,216,098 |. .5,080,086 |.. (2,089) |. .2.000 |...... 1.953 100,880 |....12/07/2020 .. 11/25/2050
3137F8-RK-1 ..... FHR 5065 LA - CMO/RMBS .. 4 1.A .. ...75.91% |[. ..4,701,698 |. .6,362,383 |.. (9,041) |. .2.000 |...... 1.805 123,860 |....12/16/2020 .. 01/25/2051
3137FA-3K-2 ..... FHR 4710 CV - CMO/RMBS .. 4 1.4 .. ...94.1721 1,529,355 |. .1,654,357 |.. (4,484) |. .3.500 |......3.025 . . 56,840 |....09/01/2017 .. 07/15/2037 ...
3137FC-60-2 ..... FHR 4738 VC - CMO/RMBS .. N LA ...97.3035 |..ccovrnnnnnns 8,786,502 |.... . . 9,011,872 | e 1,284 o o e 3.500 |...... 3.562 [MON ..... .. 316,050 |....04/03/2018 ...|....03/15/2038 ...
3137FC-EF-7 ..... FHR 4740 NV - CMO/RVBS .. I L LA ...98.6712 |... . 779,800 |.. -2 V7T R AP () N RO RN RN 3.500 |...... 2.877 |MON ..... ... 27,298 |....12/04/2017 ...|....10/15/2040 ...
3137FC-SQ-8 ..... FHR 4749 GV - CMO/RMBS .. N LA ...97.7550 |... .2,875,726 |.. 2,881,694 [ e (2,248) | e e 3.500 |...... 3.075 [MON ..... ..100,650 |....01/10/2018 ...|....04/15/2038 ...
3137FD-4Z2-2 ..... FHR 4748 QV - CMO/RVBS .. I L LA ...98.2455 |... 545,481 851,228 e [ (1,322) [ [ e 3.500 |...... 2.245 | NON ... . 19,092 |....03/20/2020 ... |....12/15/2040 ...
3137FD-6R-8 ..... FHR 4748 VU - CMO/RVBS .. N LA ...97.9427 |... L2,131,491 e 2,135,755 [ e (LA75) [ e [t 3.500 |...... 3.099 [MON ..... . 74,602 |....12/19/2017 ...|....11/15/2040 ...
3137FD-T4-4 ..... FHR 4754 B - CMO/RBS ... I L LA ...97.0866 |... . 11,928,429 |.. 12,001,783 [oeenieiiiiineees e (2,860) [eaeeciiiiens o e 3.500 |...... 3.245 | MON ... .. 417,495 |....01/31/2018 ...|....07/15/2044 ...
3137FD-Y9-7 ..... FHR 4753 LV - CMO/RMBS .. N LA ...97.3283 |oeeiiiinnns 4,343,539 |.... e AAT2154 | e (15,457 [ e e 3.500 |...... 3.186 |MON ..... .. 156,205 |....01/31/2018 ...|....12/15/2037 ...
S137FE-AF-7 ..... FHR 4760 PU - CMO/RVBS .. I L LA ...93.4874 |....oovnnnnnns 1,473,362 |.... 1,558,847 o e (380) [ e e 3.000 |...... 3.262 ....04/10/2019 ...|....07/15/2036 ...
3137FE-P7-9 ..... FHR 4765 BE - CMO/RMBS .. 4 1.A .. ...94.76%5 |. ..8,478,289 |. .8,752,647 |.. .3.000 |......3.627 ....04/26/2019 .. 04/15/2045
3137FG-3J-2 . FHR 4801 VE - CMO/RMBS . 4 1.4 .. ...98.5741 ..6,647,013 |. .6,751,602 |.. .4.000 |......3.527 ....09/20/2018 .. 09/15/2038
3137FG-RY-3 ..... FHR 4816 VG - CMO/RVBS . 4 1.A .. ...98.5426 |. ..2,956,279 |. .3,024,858 |.. . .4.000 |......3.279 ....01/15/2019 .. 07/15/2038
3137FN-W3-0 ..... FHR 4906 OB - CMO/RVBS |4 1.4 .. ...77.6174 |. ..776,174 |. 1,030,773 |.. (3,235) |. .2.500 |......2.170 ....06/05/2020 .. 09/25/2049 ...
3137FP-P3-3 ... FHR 4926 TY - CMO/RVBS |4 1.A .. ...93.8863 |. ..3,917,873 |. .4,173,000 . 4,281,694 |.. ..(28,328) | .3.000 |......2.271 ...10/02/2019 .. 10/25/2034 ...
3137FQ-E4-1 ..... FHR 4932 WY - CMO/RMBS .. I L LA ...91.3106 |....covnnnnnns 7,317,460 |.... .8,013,813 |.. ....8,286,390 2 (6,867) [eunneiiiiis e e 3.000 |...... 2.290 ....11/01/2019 ...|....10/25/2039 ...
3137FQ-UX-9 ..... FHR 4941 UD - CMO/RMBS .. N LA ...91.4954 |.............. 4,494,320 |.... 4,912,070 |.. 5,046,943 [ e (B09) [ e e 3.000 |...... 2.486 ....12/04/2019 ...|....11/25/2039 ...
3137FR-5E-7 ..... FHR 4949 CL - CMO/RMBS .. I L LA ...88.0034 |.............. 2,640,103 |.... .3,000,000 |.. 3,134,235 [ e (5,288) [ e e 3.000 |...... 2.400 ....01/31/2020 ...|....01/25/2040 ...
3137FR-5R-8 ..... FHR 4949 EY - CMO/RMBS .. N LA L 91,4271 |t 4,337,188 |.... . 4,743,875 |.. 8944342 | e 20,029 [ e e 3.000 |...... 2.236 ....01/30/2020 ...|....02/25/2040 ...
3137FR-GD-7 ..... FHR 4960 GM - CMO/RMBS .. I L LA ...87.1249 |.............. 5,009,433 |.... 8,031,144 | e (12,482) [ e e 3.000 |...... 2.438 ....02/20/2020 ...|....03/25/2040 ...
3137FR-PY-1 ..... FHR 4957 All - CMO/RMBS .. N LA ...82.3174 |t 7,192,890 |.... n 9,879,641 [ e (18,975) [ e e 3.000 |...... 2.294 ...08/26/2020 ...|....02/25/2050 ...
3137FR-04-6 ..... FHR 4957 CW - CMO/RMBS .. 4 1.4 .. ...80.6034 |. .. 3,584,138 |. .4,158,627 |.. .3.000 |......2.343 ....02/10/2020 .. 02/25/2040 ...
3137FR-WZ-0 ..... FHR 4965-G TW - CMO/RVBS .. 4 1.A .. ...86.6648 |. .. 1,774,895 |. .2,048,000 .2,014,516 |.. .2.000 |......2.295 ....03/19/2020 .. 04/25/2035
3137FR-X2-2 ..... FHR 4965-F TY - CMO/RVBS 4 1.4 .. ...85.1014 |. ..2,936,025 |. . 3,450,032 3,450,082 |eeveeniiiiiiiins oo . .2.000 |......1.987 ....03/13/2020 .. 04/25/2035
3137FU-BT-0 ..... FHR 4994 CM - CMO/RMBS .. 4 1.A .. . 12,793,845 |...82.8107 |. 10,221,743 |. 12,343,500 12,650,398 |.. ..(39,9%) | .2.000 |......1.613 ....07/28/2020 .. 07/25/2045
3137FX-CJ-5 ... FHR 5022 AB - CMO/RVBS 4 1.4 .. 4,118,024 |...81.2976 |. .. 3,223,448 |. . 3,965,000 .4,083,7% |.. ... (8,324) ] .2.000 |......1.676 ....10/14/2020 .. 10/25/2050 ...
3137FX-HS-0 ..... FHR 5019 GT - CMO/RMBS .. N LA . 17,692,403 |...74.8461 |... ...12,684,166 |.... 16,947,000 |.. ...17,578,235 o (27,849) | e s 2.000 |...... 1.718 ...08/27/2020 ...|....05/25/2050 ...
3137FX-PY-8 ..... FHR 5037 GE - CMO/RMBS .. I L LA 6,106,875 |...73.0222 |... .6,000,000 |.. ....6,090,941 o (3,186) [ e e 2.000 |...... 1.888 ....11/18/2020 ...|....11/25/2050 ...
3137GA-TA-5 ..... FHR 3742 EM - CMO/RMBS .. N LA ...98.3770 |... 436,831 | BBAT63 s e 982 [ e e 3.500 |...... 4.019 ....12/01/2010 ...|....10/15/2025 ...
3137H0-7B-8 ..... FHR 5105 JM - CMO/RVBS .. I L LA ...74.6646 |.................7T43,660 |.................996,000 |..........eeeeen999,015 |oeenniiiiiniinnns foovvvnnneen e (314) | [ e 2.000 |...... 1.973 ....07/01/2021 ...|....12/25/2046 ...
3137H1-TG-1 ... FHR 5131 EM - CMO/RMBS .. N LA ...76.4888 |... . 10,754,775 [ e (3,886) [ oo e 2.000 |...... 1.923 ....07/22/2021 ...|....02/25/2051 ...
3137H2-CF-9 ... FHR 5142 BD - CMO/RMBS .. I L LA ...73.5257 |... .8,133,000 |.. 8,012,566 [...niiiiiiiiiiens i 7,396 [ e e 2.000 |...... 2.133 ....09/30/2021 ...|....01/25/2051 ...
3137H2-J9-6 ... FHR 5138 H\l - CMO/RVBS .. 4 ... LA L. 758775 |ooeeeininnns 7,624,176 |.... 10,048,000 |.. +..10,062,705 |..eeeeeenniieeee feeeeennnes (1,834) [ o e 2.000 |...... 1.983 ...08/13/2021 ...|....04/25/2051 ...
3137H4-CP-3 ..... FHR 5173 AC - CMO/RVBS .. 4 .. LA ...68.1908 |.......oennnns 6,025,341 |.... s BT ATY s e (7,380) [ e e 2.500 |...... 2.404 ....12/21/2021 ...}|....03/25/2050 ...
3137H5-QX-8 . FHR 5195 VN - CMO/RMBS 4 1.A .. ...79.3%6 |. ..7,803,89 |. 9,829,000 . 9,647,659 |.. .2.500 |......2.657 ...03/16/2022 .. 04/25/2042 ...
3137H7-C3-5 ... FHR 5227 EP - CMO/RMBS .. 4. 1AL 944242 | 3,675,936 |.... .3,893,000 |. 53,581,793 | o 1,450 i s e 4.000 |...... 4.965 ...12/01/2023 ... |....05/25/2052 ...
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3137HT-F5-7 ... FHR 5218 CL - CMO/RMBS LA ] 19,405,460 ...89.3862 |............. 19,455,384 |.............21,765,545 |............. 19,625,105 |ooevvvveveeeeeenns fonnnnne 129,656 [cvvvvvvvviniiinins foeeeeiiieiiees MON ..... ....08/24/2023 ... |....06/25/2052 ...
S137HT-WX-T7 ... FHR 5230 JB - CMO/RMBS .. 4. 1A ....13,089,581 |.... ... 13,024,824 MON ..... ....11/15/2022 ... |....06/25/2082 ...
3137H8-2U-8 ..... FHR 5254 DM - CMO/RVBS .. 4. LA 2,246,528 [...94.7304 ... 2,183,721 |.... ... 2,247,521 MON ..... ....02/03/2023 ... |....12/25/2045 ...
3137H-5A-3 ..... FHR 5263 EM - CMO/RMBS .. 4. 1A ... 13,477,316 |.... ...13,663,110 MON ..... ....02/15/2023 ... |[....09/25/2047 ...
3137HO-BN-8 ..... FHR 5264 BL - CMO/RMBS .. 4. LA ]e..4,640,652 [...96.5634 |.............. 4,667,824 |.... ....4,670,188 MON ..... ...10/05/2022 ... |....12/25/2046 ...
31382F-4Y-2 ..... FN 481539 - RMBS . 4. 1A 2,597 ... ....01/23/2001 ... [....01/01/2029 ...
31383K-C3-9 ..... FN 505090 - RMBS . 4. 1A ...290,498 |.... ....01/11/2000 ... [....10/01/2027 ...
31385X-F8-5 ..... FN 555591 - RWBS . 4. 1A .. 18,215 ... ....06/30/2004 ... |[....07/01/2033 ...
31386T-FM-2 ... FN 572672 - RMBS . 4 1.A .. 5,185 |. ...06/04/2001 .. 04/01/2031
31387C-LV-1 ..... FN 580040 - RMBS . 4 1.A .. .8,082 |. ....07/19/2001 .. 06/01/2031
31389A-YB-3 ..... FN 620006 - RWBS . 4 1.A .. ... 12/28/2001 .. 01/01/2032 ...
31389A-YC-1 ..... FN 620007 - RWBS ... 4. 1A ....12/28/2001 ... [....01/01/2032 ...
3138A4-F3-4 ..... FN AH2885 - RMBS . 4. 1A ....03/24/2011 ... [....02/01/2026 ...
3138LS-KK-5 ..... FN A02097 - RMBS . 4. 1A ... 12/17/2013 ... |....05/01/2042 ...
3138NY-4L-6 ..... FN AR2626 - RMBS . 4. 1A ....05/15/2015 ... [....02/01/2043 ...
31390M-J5-4 ..... FN 650173 - RMBS . 4. 1A ....12/27/2002 ... |....11/01/2032 ...
31392E-3V-0 ..... FNR 0271A PZ - CMO/RMBS ... 4. 1A ...12/04/2002 ... |....11/25/2032 ...
31393C-SZ-7 ..... FNR 03458 Z - CMO/RMBS ... 4. 1A ....09/11/2003 ... [....06/25/2033 ...
31393E-6H-7 FNW 2003-W14 1A8 - CMO/RMBS . I L LA , X ....578,849 ...08/22/2003 ... |....09/25/2043 ...
313930-24-7 . FHR 2611E MZ - CMO/RWBS ... 4 1.A .. ..o 1,440 |, ... 1,454 |, ....06/04/2003 .. 05/15/2033
31393U-N2-5 ......[FNR 2004-7 Z - CMO/RMBS 4 1.A .. 1,915,242 . 1,845,469 |.. ...01/21/2004 .. 02/25/2034
31393V-J6-7 . FHR 2626G TB - CMO/RMBS 4 1.A .. 21,920 .21,716 |.. ....03/02/2004 .. 06/15/2033
31393-8V-2 . FHR 26458 NZ - CMO/RMBS |4 1.4 .. 71,787 |. ..69,802 |.. ....10/02/2003 .. 07/15/2033 ...
31393X-2U-4 . FNR 2004-17 DZ - CMO/RMBS . .14 1.A .. .. 179,085 |. . 177,300 174,202 |.. ....12/18/2007 .. 04/25/2034 ...
31393Y-28-7 ..... FNR 2004-44 LT - CMO/RVBS ... 4. 1A .. 15,793 ... ...16,909 |.. ....06/18/2004 ... [....06/25/2024 ...
31394K-D3-5 ..... FHR 2690 VZ - CMO/RMBS .. 4. 1A . ..489,3%4 |.. ....10/03/2003 ... [....10/15/2033 ...
31394M-KN-9 ..... FHR 2714 LZ - CMO/RMBS .. 4. 1A 1, ..897,960 |.. ... 12/12/2003 ... |....12/15/2033 ...
31394N-28-6 ..... FHR 2717 LH - CMO/RMBS .. 4. 1A ..170,505 |.. ....12/10/2003 ... [....12/15/2033 ...
31394P-VH-3 ..... FHR 2743 MZ - CMO/RMBS .. 4. 1A .2,679,836 |.. ....02/05/2004 ... |....02/15/2034 ...
31395A-V4-4 FHR 2812 0G - CMO/RMBS ... 4. 1A .2,486,876 |.. ....2,400,704 MON ..... ...06/01/2004 ... |....06/15/2034 ...
313970-NE-4 . FNR 2011-9 HB - CMO/RMBS 4 1.A .. ..691,438 |. ....697,460 |.. ....03/29/2011 .. 02/25/2026 ...
313978-22-6 . FNR 2011-45 TY - CMO/RMBS . 4 1.A .. ..1,678,812 |. 1,699,632 |.. ....06/21/2011 .. 05/25/2026
313978-3E-2 . FNR 2011-45 NY - CMO/RVBS . 4 1.A .. 1,159,951 |. 1,173,800 |.. ....06/28/2011 .. 05/25/2026
313978-C5-1 FNR 2011-36 DB - CMO/RMBS . 4 1.A .. ..915,735 |. .926,570 |.. ....05/25/2011 .. 05/25/2026
31397S-EV-2 . FNR 2011-26 DB - CMO/RMBS . 4 1.A .. 1,365,582 |. A, .1,366,022 |.. ....03/29/2011 .. 04/25/2026 ...
31397S-EZ-3 ..... FNR 2011-26 EH - CMO/RMBS ... 4. 1A 1,394,298 |.... 1,427,031 |.. .... 1,406,899 ...04/06/2011 ... [....04/25/2026 ...
313978-FQ-2 ..... FNR 2011-27 DB - CMO/RMBS ... 4. 1A ..826,683 |.. 817,562 ....06/20/2011 ... [....04/25/2026 ...
31397S-H6-4 ..... FNR 2011-46 MD - CMO/RMBS ... 4. 1A .9,293,628 |.. ....9,043,159 ...05/23/2011 ... [....06/25/2041 ...
313978-Y6-3 ..... FNR 2011-44 EB - CMO/RMBS . 4. 1A ...91,087 |.. ....09/22/2011 ... [....06/25/2026 ...
313978-YW-8 ..... FNR 2011-42 B - CMO/RMBS .. 4. 1A 1,022,180 |.. ....08/23/2011 ... |[....05/25/2026 ...
31397U-6T-1 ..... FNR 2011-62 NB - CMO/RMBS ... 4. 1A ....08/26/2011 ... [....07/25/2026 ...
31397U-FK-0 ..... FNR 2011-48 EB - CMO/RMBS ... 4 ... 1A 1,111,762 |.... . . ... 1,125,775 ...05/31/2011 ... |....06/25/2026 ...
31397U-N2-1 ... FNR 2011-57 NB - CMO/RMBS . 4. 1A 641,562 |.... ... 666,801 |.. 682,589 ....03/01/2017 ... [....07/25/2041 ...
31397U-XP-9 . FNR 2011-61 B - CMO/RMBS 4 1.A .. ..1,206,785 |. .1,328,288 01,313,204 |.. ...07/2172011 .. 07/25/2026 ...
31398E-5C4 ..... FHR 3541 MB - CMO/RMBS .. 4. JIA e 222,771 1(..99.4065 ). 211,976 |.... ..213,242 |. ....213,210 ...10/28/2010 ... |....06/15/2024 ...
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313988-TJ-2 ..... FNR 2010-136 CY — CMO/RMBS ........evvvvvvevrnnnnenecnnns foee ven | s 4 s LA e 1,635,018 |...96.2445 |.............. 1,379,512 |ovveens 1,433,340 | RTA IR A R A (0 ) R A RN 4.000 |...... 3271 [MON ooee o 4,778 ...01/06/2017 ...|....12/25/2040 ...
31401E-WG-0 ..... FN 706347 - RVBS . N LA . 68,615 |. 100.7881 |... ...68,329 |.... e B7,795 e BT 44T | e 12 [ e e 5.000 |...... 5.116 | MON ..... .. 282 |... ....04/03/2003 ...|....05/01/2033 ...
31403D-V6-3 ..... FN 745937 - RMBS . I L LA .. 188,396 |. 104.95% |... ..199,800 |.... JR 01 R |- B A R R ¢~ (+) N AU AR RN 6.000 |...... 6.241 ...07/03/2007 ...|....09/01/2036 ...
31403F-0X-5 ..... FN 747570 - RVBS . N LA .. 155,518 |. 104.1942 |... ..159,769 |.... 153,338 e 154,343 | e 182 [ e e 6.000 |...... 5.730 ....05/26/2004 ...|....11/01/2033 ...
31407J-HG-0 ..... FN 831931 - RVBS . I L LA ... 21,263 |. 104.95% |... ...22,568 |.... 21,502 i 21,281 [ e (28) [ [ e 6.000 |...... 6.248 ....06/25/2007 ...|....12/01/2036 ...
3140X8-CR-6 ..... FN FM4579 - RMBS . N LA 2,384,138 |...85.1216 |.............. 1,955,476 |.... ,297,273 |.. 002,382,568 | e (2,379) [ e e 2.500 |...... 2.041 ...06/07/2021 ...|....10/01/2050 ...
3140XB-DN-7 ..... FN FM7308 - RMBS . I L LA 6,651,383 [...85.1061 |.............. 5,449,563 |.... ,403,257 |.. 8,645,599 [ e (BT12) [ e e 2.500 |...... 2.028 ...06/24/2021 ...|....02/01/2051 ...
31410V-3X-6 ..... FN 899114 - RUBS . N LA . 67,236 |. 103.2950 |.....cevvuuneeeenn 72,029 |oeenniiieeennnnn 89,731 [ 67,078 e e (99) | [ e 5.500 |...... 6.467 ....07/03/2007 ...|....04/01/2037 ...
31411J-3J-3 . FN 909901 - RVBS . 4 1.4 .. ..53,520 |. 105.1986 |. .6.000 |......3.533 ....06/30/2010 .. 03/01/2037
31412L-UB-4 . FN 928578 - RMBS . 4 1.A .. . 105.1986 |. .6.000 |......5.922 ....09/17/2007 .. 07/01/2037
314120-BN-8 . FN 931645 - RMBS . 4 1.4 .. . 101.7167 |. .5.000 |......4.484 ....07/13/2009 .. 07/01/2039 ...
314120-Hi-2 ... FN 931845 - RBS . N LA . 101.7167 |... 222,001 oo feeeeee i (805) e e e 5.000 |...... 4.315 ...08/31/2009 ...|....08/01/2039 ...
31412T-50-3 ..... FN 934759 - RIBS ... I L LA . 101.7167 |... 221131 s e (188) | e 5.000 |...... 4.543 ...02/23/2009 ... |....02/01/2039 ...
31412T-RZ-8 ..... FN 934404 - RIBS ... N LA L 105.2437 |.oeeeeiieeeeen 9,407 [ 8,938 e 9,066 [oevevnnnireeeenn Jeremnieeeeeenn 3 [ e [ 6.000 |...... 5.603 ....11/07/2008 ...|....09/01/2038 ...
314120-H5-2 ... FN 935052 - RIBS ... I L LA . 101.7167 |... AT TAE s e (1) | e e 5.000 |...... 4.280 ....03/23/2009 ...|....03/01/2039 ...
31412X-YV-0 ..... FN 938224 - RIBS ... N LA . 105.1986 |.oeevvenneeeeennn 25,482 |oueeiiiien 24,228 | 28,93 | e () | e e 6.000 |...... 6.291 [MON ..... ....06/15/2007 ...|....07/01/2037 ...
31412Y-AD-4 ..... FN 938404 - RMBS . I L LA . 105.1893 |... . e 20,251 [ i (38) e [ 6.000 |...... 6.233 [MON ..... ....06/25/2007 ...|....07/01/2037 ...
31412Y-FS-6 ..... FN 938577 - RMBS . N LA . 104.6673 |... 8,842 | 48,094 | e (98) [ e e 6.000 |...... 6.428 ....07/01/2007 ...|....09/01/2036 ...
31413A-WS-8 ..... FN 939957 - RMBS ... I L LA . 105.1986 |... 182,781 i 180,931 [ e (77 [ [ e 6.000 |...... 6.239 ...07/19/2007 ...|....06/01/2037 ...
314130-119-5 . FN 952572 - RIBS . 4 1.A .. . 103.2950 |. .5.500 |......5.245 ....01/25/2008 .. 09/01/2037
31414H-48-1 . FN 966587 - RMBS . 4 1.4 .. . 103.2950 |. .5.500 |......5.200 ...01/29/2008 .. 01/01/2038
31414H-JV-0 . FN 966576 - RVBS . 4 1.A .. . 103.3001 .5.500 |......5.059 ...01/30/2008 .. 01/01/2038
31414J-61-8 ..... FN 968085 - RMBS . |4 1.4 .. . 103.2950 |. .5.500 |......5.665 ...02/27/2008 .. 02/01/2038 ...
31414J-KK-8 ..... FN 967498 - RMBS . |4 1.A .. . 103.2950 |. .5.500 |......5.172 ....02/06/2008 .. 01/01/2038 ...
31414K-A-0 ..... FN 968121 - RMBS . I L LA . 103.2950 |......ooieeeennn 62,830 founnniiiiinnnnnnn 60,826 |oiiiiiiiii 80,557 i e (2) [ [ e 5.500 |...... 5.580 ....02/19/2008 ...|....02/01/2038 ...
31414K-EW-6 ..... FN 968249 - RMBS . N LA . 103.5190 |ooeeeeniieeeeennn 23,154 | 22,867 [ i 22,828 s e B [ e e 5.500 |...... 5.388 ....04/15/2008 ...|....02/01/2038 ...
314140-3L-0 ..... FN 977003 - RMBS . I L LA . 103.5190 |..oovvviieeeennn 37,759 | 36,476 |0 36,885 [ e 32 e [ e 5.500 |...... 5.216 ...05/08/2008 ...|[....04/01/2038 ...
31415T-UL-2 ..... FN 988987 - RMBS ... N LA L 105.2362 |.oeevennieeeennn 12,683 [ 12,052 [ 12,199 | e AT e e 6.000 |...... 5.670 ....08/28/2008 ...|....09/01/2038 ...
31415Y-XT-1 ..... FN 993590 - RMBS ... I L LA 1017167 | 259,287 |ovnnneinnnnnn 254,911 264,258 | e (BA3) [ [ | 5.000 |...... 4.167 ....06/22/2009 ...|....05/01/2039 ...
31416L-SJ-6 ..... FN AA3220 - RMBS . N LA 1017167 |oeeeeenneee 430,13 | 422,854 | 835,067 | e (283) [ e e 5.000 |...... 4.334 ...04/07/2009 ...|....04/01/2039 ...
31416L-2X-7 ..... FN AA3457 - RVBS . 4 1.4 .. . 101.7167 |. .5.000 |......4.260 ....03/13/2009 .. 03/01/2039 ...
31416M-KD-5 ..... FN AA3891 - RVBS . 4 1.A .. . 101.5242 |. .5.000 |......4.752 ....08/31/2009 .. 03/01/2039
31416R-GU-1 ..... FN AA7410 - RMBS . 4 1.4 .. . 101.7167 |. .5.000 |......4.527 ....06/29/2009 .. 05/01/2039
31416X-LV-0 ..... FN AB2139 - RMBS . 4 1.A .. ...97.6830 |. N .3.000 |......3.625 ....03/24/2011 .. 01/01/2026
31417C-30-3 ..... FN AB6212 - RMBS . 4 1.4 .. ...91.0153 |. .. 2,256,250 |. . 2,478,980 .3.000 |......2.122 ....09/20/2012 .. 09/01/2042 ...
31417C-7K-5 ..... FN AB6297 - RMBS ... N LA ...88.3796 |...covnnnnnnns 2,002,182 |.... 02,265,435 |oouuieeeennn 2,281,104 [ e (485) [ e [t 2.500 |...... 2.377 ...01/04/2013 ...|....09/01/2042 ...
31417C-F8-3 ..... FN AB5590 - RMBS .... I L LA ...94.1523 |... . 567,788 |oevviiienennnn860,928 e e (B8) [ e e 3.500 |...... 3.692 ....09/13/2013 ...|....07/01/2042 ...
31417E-UN-9 ... FN AB7788 - RMBS ... N LA ...88.37% |... 22,059,052 |.evuuieeeennn 2,054,057 [ooeeieeiiiiiiiii e [ e s 2.500 |...... 2.524 ...01/29/2013 ... |....02/01/2043 ...
31417K-S0-1 ... FN AC1426 - RVBS . I L LA . 101.7167 |... 112,283 115,440 [ e (126) [ [ e 5.000 |...... 4.370 ....08/28/2009 ...|....08/01/2039 ...
314178-7M-6 ..... FN AC6299 - RNBS . N LA . 101.7167 |... 948,803 |.eeevrnneeeeen 1,008,737 foeeeiieeiiiieeee feeeeeneen (1,8071) [ oo e 5.000 |...... 3.825 ....12/08/2009 ...|....12/01/2039 ...
31417U-CB-9 ..... FN AC7265 - RVBS . I L LA . 101.7167 |... 282,529 | 252,624 e i (322) [ e e 5.000 |...... 4.133 ....10/28/2009 ...|....11/01/2039 ...
31417V-PR-8 ..... FN AC8531 - RMBS . 4 ... LA . 101.7167 |... 01,997,452 |.ooniiiiiienn 2,005,853 [ e (2,672) [ e [ 5.000 |...... 3.964 ...01/04/2010 ...|....12/01/2039 ...
31417V-03-0 ..... FN AC8573 - RVBS . 4 .. LA .. 224,529 1. 101.7167 |... 220,091 |.... L216,376 |oeiiiinenennnn226,530 [ e (249) [ e e 5.000 |...... 4.028 ....01/28/2010 ...|....01/01/2040 ...
31418A-25-0 ..... FN MA1652 - RMBS . 4 1.A .. 1,787,361 |...96.4058 |. .. 1,664,849 |. .1,726,918 .3.500 |......2.733 ...11/01/2013 .. 11/01/2033 ...
314180-FN-8 ..... FN AD2872 - RMBS . 4. 1AL . 17,541 |...98.9621 ... 16,200 |.... .16,370 | 16,506 |ouenniiiiiinnns o (146) | i e 4.500 |...... 2.453 ...09/23/2011 ... |....03/01/2025 ...
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31419J-N5-3 ... FN AE7611 = RMBS ...evviiiiiiiiieiciiineeccveieeeens foe e | s L R TA s 100,886 [...97.7993 |....cevvvvvnnnnnns 98,084 |..evvviiiiiinnnn 100,201 [oooiiviiinns 100,274 [ e [-1S) N PP AR RN 3.000 |...... 2.800 [MON ..o |ovvvnnniiniinnnnns 251 | 3,009 |....08/26/2010 ...|....11/01/2025 ...
S141K-VI-2 ..... FN AEB728 = RMBS ..oeeeeiiiiiiieeineieemnnnnneneernnnnnnnee o ven | nnnees 4 s | 1A e 143,600 |...97.7960 |...eeuiieeennnn 139,433 |ovvviiiienn 142,575 |oooeeieiiinnnnnns 142,645 | oo (164) [ Joernnniinieeeeins fores 3.000 |...... 2. 724 IMON ..ooe fooeeeminiinnaennes 356 |eereniiaiiaennns 4,277 |....08/31/2010 ...|....11/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 1,151,456,610 | XXX 1,034,754,085 1, 149,423,563 1, 150,786,257 (94,247) XXX XXX XXX 2,923,942 33,521,779 XXX XXX
31377T-VP-8 ..... |FN 386822 — CMBS/RMBS ........ceovviiiiivnnniiiiiinannnss | ...... | ....... |4 ......... | TA s 27,347 [...99.5980 [.....ccounninns 26,348 | I 26,452 |ooveveeiiiiiiiiies foriiiinnnn, [ ) O PPPIN FTTTT 5.400 |...... 3.093 [MON ..ooe [orvvvinnnniiinnnns 19 [ 1,429 |....02/25/2004 ...|....02/01/2024 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 27,347 [ XXX 26,348 26,455 26,452 (245) XXX XXX XXX 119 1,429 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX 1,061,690,510 1,180,810,017 1,182, 170,493 (93,998) XXX XXX XXX 3,214,932 34,482,738 XXX XXX
00108H-AJ-9 ..... AEP TEXAS INC 1 L2.AFE .. ...80.4840 |. ..452,320 |. ..562,000 686,410 |.. (3,382) | . 23,323 |....12/18/2020 .. 05/01/2049 ...
00206R-GL-O ..... AT&T INC ........ 1, .2.BFE .. ...97.7770 |. .. 2,444,425 |. .2,500,000 .2,635,731 |.. ..(32,873) | 102,500 [....02/04/2020 .. 02/15/2028 ...
00115A-AF-6 ..... AEP TRANSMISSION COMPANY LLC ... 12 .. 1.F FE ..|... ...84.2660 |... ....21,261,154 |.... 25,231,000 |.. 25,192,313 [ i 312 e e e 4.000 |...... 4.008 | ....... 1,009,240 |....08/24/2017 ... |....12/01/2046 ...
00287Y-BX-6 ..... ABBVIE INC 12 .. 1.G FE ..|... ...93.4340 |....covnnnnnns 8,429,615 |.... .9,022,000 |.. ....8,379,286 ....11/16/2023 ...|....11/21/2029 ...
00115A-AH-2 ..... AEP TRANSMISSION COMPANY LLC 12 .. 1.F FE ..|... ...79.8150 |....oovnnnnnns 1,019,238 |.... ... 1,474,042 ....02/03/2021 ...|....12/01/2047 ...
00774M-AW-5 ..... AERCAP |RELAND CAPITAL DAC L2 .. 2.BFE ..|... ...91.2900 |...covnnnnnnns 4,564,500 |.... .... 4,993,526 ....10/21/2021 ...|....10/29/2028 ...
00115A-AJ-8 ..... AEP TRANSMISSION COMPANY LLC ... 12 .. 1.F FE ..|... ...86.3680 |.......oennnns 3,094,565 |.... ....4,122,611 ....10/30/2019 ...|....09/15/2048 ...
00774M-AX-3 ..... AERCAP |RELAND CAPITAL DAC L2 .. 2.BFE ..|... ...87.0850 |....covnunnnns 4,354,250 |.... ....5,067,089 . ...12/14/2021 ...|....01/30/2032 ...
00115A-AM-1 ..... AEP TRANSMISSION COMPANY LLC ... 12 .. 1.G FE ..|... ...78.9580 |.......oennnns 3,947,900 |.... .... 4,998,333 .. 182,500 |....03/30/2020 ... |....04/01/2050 ...
00914A-AB-8 ..... AIR LEASE CORP ... 12 .. 2.BFE ..|... ...96.6210 |...covnnnnnnns 2,736,307 |.... ....2,819,791 . .. 106,200 |....05/16/2019 ...|....06/01/2026 ...
00206R-BK-7 ..... AT&T INC ..... 1,2 .2.BFE .. ...86.5170 |. ..2,683,757 |. .3,504,082 |.. .. (12,865) |. 134,937 |....11/30/2021 ..
009279-AA-8 ..... AIRBUS SE . 1,2 1.F FE .. ...95.6490 |. .. 1,813,505 |. .1,89,000 1,938,875 |.. .. (13,495) |. . 59,724 |....11/26/2019 ..
00206R-DQ-2 ..... ATET INC ..... 1,2 .2.BFE .. ...98.9310 |. ..903,000 941,718 |.. .. (12,568) |. . 38,378 |....11/26/2019 .. .
01609W-AT-9 ..... ALIBABA GROUP HOLDING LTD . 12 .. 1.EFE ..|... ...94.8020 |... .6,255,000 |.. ....6,605,834 |.ooiiiiiiiiees [ (91,441) | ..212,670 |....03/18/2021 ...|....12/06/2027 ...
00206R-GG-1 ..... AT&T INC .. 2.BFE ..|... . 102.0790 |... . 650,000 |.. ....656,884 .. (3,611) . . 45,500 |....12/04/2017 ...|....10/01/2025 ...
01882Y-AD-8 ..... ALLIANT ENERGY FINANCE LLC .. .. 2.BFE ..|... ...87.9280 |... .1,000,000 |.. ....998,762 . 36,000 |....02/23/2022 ...|....03/01/2032 ...
00206R-H0-8 ..... AT&T INC .. 2.BFE ..|... . 100.0450 |... ....11,130,006 |.... ...11,132,960 .. 842,163 |....02/18/1999 ...|....02/01/2024 ...
03027X-AW-0 ..... AMERICAN TOWER CORP .. 2.CFE ..|... . ...94.9240 |........ee..nt 1,278,626 |.... ... 1,437,482 ... 51,186 |....05/17/2021 ...|....08/15/2029 ...
00206R-JJ-2 ..... AT&T INC .. 2.BFE ..|... .. 2,461,761 ...94.9980 |.............. 1,987,358 |.... ... 2,421,356 L 111,022 |....10/22/2019 ... |....12/15/2043 ...
03027X-AX-8 ..... AMERICAN TOWER CORP .. 2.CFE ..|... .. 1,996,760 |...93.7570 |.eeuennneeens 1,875,140 |.... .... 1,998,549 ... 55,000 [....09/30/2019 ...|....01/15/2027 ...
00287Y-BD-0 ..... ABBVIE INC .. 1.G FE ..|... ...1,989,046 |...97.7900 |.......oe..ee. 2,061,413 |.... ... 1,002,494 .. 102,765 |....06/16/2022 ... |....11/14/2048 ...
03027X-BM-1 ..... AMERICAN TOWER CORP .2.CFE .. 1,900, 121 |...86.0140 |. ..2,113,364 |. 1,963,492 |.. . 66,339 |....10/11/2022 .. 04/15/2031
00287Y-BX-6 ..... ABBVIE INC ... 1.6 FE .. 982,259 |...93.4340 |. ..1,022,168 |. .984,118 |.. . 17,504 |....11/16/2023 .. 11/21/2029
030288-AC-8 ..... AMERICAN TRANSMISSION SYSTEMS INC L2.AFE .. ...84.7000 |. ..4,235,000 |. . 4,988,854 |.. 132,500 |....11/29/2021 .. 01/15/2032
00914A-AT-9 ..... AIR LEASE CORP ...ovvvviveiinieiiinii e eeeennin e eeeneans [een e .2.BFE .. . 102.6240 |. .. 1,086,502 |. 1,001,528 |.. .60,726 |....11/28/2022 .. 12/15/2027 ...
031162-DD-9 . AMGEN INC ..o e e [ e L2.AFE .. ...94.0310 |. ..3,761,240 |. .4,000,000 .3,990,628 |.. 120,000 |....02/17/2022 .. 02/22/2029 ...
010392-FD-5 ..... ALABAMA POWER CO . .. 1.G FE ..|... ...99.9470 |.......oennnns 1,480,215 |.... .1,481,000 |.. ... 1,947,946 ... 81,455 |....10/14/2021 ...|....03/15/2041 ...
036752-AP-8 ..... ELEVANCE HEALTH INC .. .. 2.BFE ..|... ...86.8550 |........ennnnt 1,737,100 |.... .2,000,000 |.. ... 1,004,254 ... 51,000 |....03/08/2021 ...|....03/15/2031 ...
010392-FL-7 ..... ALABAMA POWER CO .. 1.EFE ..|... ...86.1820 |.......eunnnns 6,847,160 |.... . 7,945,000 |.. .... 8,294,326 .. 329,718 |....01/19/2018 ...|....08/15/2044 ...
037411-BJ-3 ..... APACHE CORP .. 2.CFE ..|... ...95.8730 |... ... 24,375 |....08/01/2022 ...|....11/15/2027 ...
010392-FM-5 ..... ALABAMA POWER CO . .. 1.G FE ..|... ...81.5590 |... ..4,077,950 |.... .. 187,500 |....12/14/2016 ...|....03/01/2045 ...
053484-AB-7 ..... AVALONBAY COMMUNITIES INC . .. 1.G FE ..|... ...83.6410 |...covnnnnnnns 3,345,640 |.... ....3,99,175 . ... 82,000 |....09/08/2021 ...|....01/15/2032 ...
010392-FP-8 ..... ALABAMA POWER CO ... . 1.GFE .. ...87.5040 |. ..5,915,270 |. .6,721,917 |.. 144,533 290,680 |....01/08/2016 .. 01/02/2046 ...
05352T-AA-7 ..... AVANTOR FUNDING INC .3.BFE .. ...96.2560 |. ..962,560 |. .1,000,000 .962,678 |.. . 21,326 . 46,250 |....07/13/2022 .. 07/15/2028
010392-FR-4 ..... ALABAMA POWER CO ... 1.EFE .. ...79.5330 |. .10,010,819 |. 12,587,000 12,018,442 |.. . 38,810 ...03/08/2018 .. 12/01/2047
05366D-AA-6 ..... AVIATION CAPITAL GROUP LLC .2.CFE .. . 102.9700 |. ..3,123,080 |. .3,033,000 .3,001,161 |.. 105,270 ....06/12/2023 .. 07/15/2030 ...
010392-FT-0 ..... ALABAMA POWER CO . 1.EFE ..|.. L. 758770 |iiiiinennnns 9,859,457 |.... 12,994,000 |.. ... 12,954,441 .. 112,073 |... ...09/12/2019 ...|....10/01/2049 ...
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05368V-AA-4 ..... AVIENT CORP ...viviiieiiescieii e .. 3.CFE .. . 103.6980 |.....covnnnnnns 259,245 [..eniiiiininnnn 250,000 ....oevevvnnnnnns 248,908 |....occvvvniiiins oevinniiinn 88 e [ e 71425 |...... 7209 [FA s Joeviniiniieees TA2 | ....08/16/2023 ...|....08/01/2030 ...
01609W-AT-9 ..... ALIBABA GROUP HOLDING LTD . .. 1.EFE ..|... ...94.8020 |.....counnnnns 3,567,399 |.... .3,763,000 |.. 001,781 [ e (62,464) | e e 3.400 |...... 1617 D e [ 8,885 |... .. 127,942 |....02/23/2021 ... |....12/06/2027 ...
05523R-AD-9 ..... BAE SYSTEMS PLC .. 2.AFE ..|... ...92.0620 |.......oennnns 7,535,275 |.... 8,870,050 [oueniiiiiiiiinees o (31,217) s o e 3.400 |...... 2.950 (A0 ...... .... 58,750 |... .. 278,290 |....05/26/2022 ...|....04/15/2030 ...
01609W-AY-8 ..... ALIBABA GROUP HOLDING LTD . .. 1.EFE ..|... ...68.4620 |.............. 4,361,029 |.... 6,061,454 [ e 18542 | e e 2.700 |...... 3.066 |FA ...... ... 67,841 |... .. 171,990 |....06/10/2021 ... |....02/09/2041 ...
055780-AF-0 ..... .. 2.BFE ..|... ...81.4590 |... 009,500,000 [.eniiiiiiiiines v e o e 3.116 |...... 3.116 | AD ...... .... 59,204 |... .. 296,020 |....10/12/2021 ...|....10/19/2032 ...
01626P-AN-6 ..... ALIMENTATION COUCHE-TARD INC .. 2.AFE ..|... .. 76.0760 |... 4,802,098 |...ieiiiiiiieee feeeeeeenen (7,450) [ e e 3.800 |...... 3.402 (W ....... e 74,100 ... .. 171,000 |....09/27/2021 ...|....01/25/2050 ...
05600L-AB-2 ..... BMW FINANCE NV .. 1.F FE ..|... ...98.0800 |... 980,800 |.... 999,872 |oevveiiiiiiiiins foeiiiinnnn 208 | e e 2.400 |...... 2421 [FA s v 9,133 |... ... 24,000 |....08/07/2019 ...|....08/14/2024 ...
023135-BF-2 ..... AMAZON.COM INC .. 1.EFE ..|... ...92.8160 |... ..7,618,337 |.... ....8,276,742 e (8,987) | e s 3.875 |...... 3.793 [FA ...... . 13,972 |... .. 318,060 |....08/22/2017 ...|....08/22/2037 ...
058498-AT-3 ..... [BALL CORP .... L3.AFE .. ...99.7610 |. ..498,805 |. .500,663 |.. ... (415) . .5.280 |......5.157 . 26,250 |....07/13/2022 .. 07/01/2025 ...
023135-BN-5 . AMAZON.COM INC ... . 1EFE .. . 101.2190 |. ..894,776 |. .908,845 |.. .. (14,175) |. .5.200 |...... 3.457 . 45,968 |....04/05/2018 .. 12/03/2025 ...
06051G-HT-9 ..... [BANK OF AMERICA CORP . .1EFE .. ...96.2810 |. 1,925,620 |. .2,000,000 |eeveeiiiiiiiiins foeeiiiiiiii .3.559 |......3.557 . 71,180 |....04/17/2019 .. 04/23/2027 ...
023135-CJ-3 ..... AMAZON.COM INC .. 1.DFE ..|... ...87.6590 |....coennnnnns 4,805,466 |.... e 5,459,796 [oeeeeeeeiiieeee e 419 e e e 3.950 |...... 3.974 .. 216,539 |....04/11/2022 ...|....04/13/2052 ...
06417X-AP-6 ..... BANK OF NOVA SCOTIA ...ovvvvvveniiiiininenevennnneeees oo eee [ e [Tl .. 1.F FE ..|... ...99.7080 |.....cevnnnnns 1,995,157 |.... 1,999,754 L e 185 e e e 4.850 |...... 4.862 . 48,255 |....01/24/2023 ...|....02/01/2030 ...
03027X-BJ-8 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... ...87.4350 |....ooounnnnns 1,748,700 |.... e 1,999,633 [ e 87 e e e 1.500 |...... 1.505 .30,000 |....11/17/2020 ...|....01/31/2028 ...
075887-CJ-6 ..... BECTON DICKINSON AND CO . .. 2.BFE ..|... ...89.3920 |........oennns 1,723,478 |.... 1,965,449 [ e (BU576) [ e e 2.823 |...... 2.480 ...03/26/2021 ...|....05/20/2030 ...
03027X-CD-0 ..... AMERICAN TOWER CORP .. 2.CFE ..|... . 103.6100 |...ccvvnnnnnns 5,683,009 |.... 5,419,890 [oiiiiiiiiiees e 2,870 [ e e 5.550 |...... 5.712 ....08/21/2023 ...|....07/15/2033 ...
0778FP-AG-4 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL . .. 2.AFE ..|... ...82.9600 |.........onnn. 4,148,000 |.... 4,982,606 ..iiiiiiiinnnns oeviiiennnn 1,936 [ i e 2.150 |...... 2.197 ...08/09/2021 ...|....02/15/2032 ...
030288-AC-8 ..... AMERICAN TRANSMISSION SYSTEMS INC .. 2.AFE ..|... ...84.7000 |....ccounnnnns 4,070,682 |.... e 3,950,259 [oenieeeeiiieeee feeeeeeeee e 4196 [ e e 2.650 |...... 5.411 ....12/12/2023 ...|....01/15/2032 ...
09247X-AS-0 ..... BLACKROCK INC .. 1.DFE ..|... ...4,955,500 |...83.6000 |.............. 4,180,000 |.... 4,963,640 [onniiiiiiiiinnnns foeiennnnd,082 Lo o e 2.100 |...... 2.198 ....12/01/2021 ...|....02/25/2032 ...
030400-AJ-4 ..... AMERICAN WATER CAPITAL CORP . L2.AFE .. . 10,131,681 |...90.0230 |. ..8,255,109 |. 9,938,299 |.. .. (28,771) | .4.300 |......3.670 ....06/09/2016 .. 12/01/2042
0965911-2P-8 . BNP PARIBAS SA ... .1.GFE .. 6,396,713 |...84.7190 |. .. 5,204,938 |. .6,365,908 |.. .. (14,248) | .2.871 |...... 2.590 ....12/14/2021 .. 04/19/2032
03040W-AR-6 ..... AMERICAN WATER CAPITAL CORP . L2.AFE .. . 20,616,147 |...81.7510 |. . 16,956,792 |. 20,629,485 |.. . 2,517 |. .3.750 |......3.783 ....04/12/2018 .. 09/01/2047
0965911-2T1-0 ..... BNP PARIBAS SA ... .1.GFE .. ...92.5330 |. .. 4,626,650 |. .5,000,000 |.. o) .2.591 |...... 2.591 ....01/12/2022 .. 01/20/2028 ...
031162-BE-9 ..... AMGEN INC .... L2.AFE .. ...95.9600 |. .. 4,173,300 |. . 4,349,000 .4,006,071 |.. 11,025 |. .4.950 |......5.660 ...10/06/2022 .. 10/01/2041 ...
096591-2V-5 ... BNP PARIBAS SA |- 1.DFE ... . 100.6690 |.............. 2,971,749 |.... .2,952,000 |.. ....2,984,647 O (70 S F T N 5125 |...... 4.819 ....02/01/2023 ...}|....01/13/2029 ...
03522A-AH-3 ... ANHEUSER-BUSCH COMPANIES LLC ... .. 2.CFE ..|... ...99.8040 |...ccevnnnnnns 5,072,039 |.... .5,082,000 |.. 5,289,383 o [ (14,161) [ceeeeeeeieeee e [ 4.700 |...... 4.241 ....12/13/2017 ...|....02/01/2036 ...
110122-CN-6 ..... BRISTOL-MYERS SQUIBB CO .. 1.F FE ..|... ...97.0580 |... .4,865,000 |.. 4,900,164 [ e (14,902) |oeeeeeeeeeieeeeees e s 3.200 |...... 2.280 ....12/03/2019 ...|....06/15/2026 ...
03522A-AJ-9 ... ANHEUSER-BUSCH COMPANIES LLC ... .. 1.G FE ..|... ...98.6610 |... .7,811,000 |.. 1 n9,374,986 |o.eeiieieiiiees [ (47,810) [ooeeeeeeeeiieeeee Joeemenieeeeeeies feens 4.900 |...... 3.559 ....11/02/2021 ...|....02/01/2046 ...
110122-DE-5 ..... BRISTOL-MYERS SQUIBB CO .. 1.F FE ..|... ...98.2590 |... 003,695,236 [ e (54,728) |eeeeeeeeeeeeeeees e s 3.900 |...... 2.158 ....02/20/2020 ...|....02/20/2028 ...
03523T-B0-0 ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 1.G FE ..|... ...85.0580 |... ....2,924,278 o (18,036) |oeeeeneeeeeennn e oo 3.750 |...... 2.880 ...11/23/2020 ...|....07/15/2042 ...
110122-DU-9 . BRISTOL-MYERS SQUIBB CO ............ 1FFE .. ...88.8910 |. ..888,910 |. ....996,962 |.. 322 | .2.950 |......2.992 ....02/15/2022 .. 03/15/2032 ...
035240-AG-5 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 1.GFE .. . 100.2130 |. .10,021,300 |. 10,000,000 12,165,213 |.. ..(86,273) | .4.950 |......3.342 ....11/23/2021 .. 01/15/2042
11135F-AQ-4 ..... |BROADCOM INC ....cevvvniniiiiiininnnns .2.CFE .. ...95.5310 |. .. 3,002,338 |. . 3,237,000 .3,014,720 |.. ... 26,243 |. .4.150 |......5.358 ....12/14/2022 .. 11/15/2030
035240-A0-3 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 1.GFE .. . 101.6740 |. .. 5,915,393 |. .6,564,437 |.. (146,718) |. 4.750 |......1.943 ....02/25/2021 .. 01/23/2029
11135F-BR-1 ..... | BROADCOM INC ... .2.CFE .. ...96.6370 |. .. 2,069,965 |. 1,984,283 |.. 10,602 |. .4.000 |......5.630 ....08/02/2023 .. 04/15/2029 ...
037833-AS-9 ..... APPLE INC .. 1.BFE ..|... ...99.2900 |...covnnunnnns 2,680,830 |.... e 2,699,913 [ e 286 [ [ e 3.450 |...... 3.459 ...04/29/2014 ...|....05/06/2024 ...
11271L-AC-6 ..... BROOKFIELD FINANCE INC ... .. 1.G FE ..|... ...96.2550 |.........ennns 1,795,156 |.... e 1,985,813 [ [ (22,372) [ e e 3.900 |...... 2.553 ....02/02/2022 ...|....01/25/2028 ...
039482-AB-0 ..... ARCHER-DANIELS-MIDLAND CO . .. 1.F FE ..|... ...93.3830 |...covnnnnnnns 1,283,082 |.... 1,446,941 | e (11,228) [ e e 3.250 |...... 2.29% ....08/17/2021 ...|....08/27/2030 ...
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP .. .. 2.BFE ..|... ...87.0220 |........eennn. 4,170,964 |.... 4,822,585 [ e (BTAT) [ e e 2.750 |...... 2.654 ....12/07/2021 ...|....05/14/2031 ...
039483-AN-2 ... ARCHER-DANIELS-MIDLAND €0 .veeeeeeeeneeeeeeeeneees oo ven | eeee | s .. 1.F FE ..|... . 107.6890 |...ccevnnnnnns 1,076,890 |.... . e 970,684 | e 6,140 | e e 6.750 |...... 7.623 ....08/13/1999 ...|....12/15/2027 ...
12610#-AK-9 ..... CBRE U.S. CORE PARTNERS REIT OPERATING, . ...91.5285 |...oooviinnnns 2,288,136 |.... .2,500,000 |..evenieenennn2,500,000 [oiiiiiiiiiniins Jovvnniniiiiiiiis o e e 3.350 |...... 3.350 ....03/09/2022 ...|....06/06/2029 ...
053484-AB-7 ..... AVALONBAY COMMUNITIES INC 1, . ...83.6410 |...covnnnnnnns 9,066,684 |.... 10,840,000 |.. e 9,287,286 |oeeeeeeiiiiieee feeeeennn 164,196 | e e 2.050 |...... 4.240 ...07/13/2022 ...|....01/15/2032 ...
126408-HP-1 ..... CSX CORP .vvvveeevvveniinnns 1, .. 1,974,676 |...91.3200 |.............. 1,405,415 |.... e 1,988,157 [ e (11,071) s o e 4.500 |...... 2.973 ....07/19/2021 ...|....03/15/2049 ...
053484-AD-3 . AVALONBAY COMMUNITIES INC . 1, 4,988,800 |. 101.9470 |. ..5,097,350 |. 4,990,195 |.. .5.000 |......5.027 ....05/24/2023 .. 02/15/2033 ...
12653C-AK-4 ..... CNX_ RESOURCES CORP ... 1, .. 996,250 |. 101.0350 |.............. 1,010,350 |.... .1,000,000 |. ...996,963 e oo 526 i e o 7.375 |...... 7.426 ...09/13/2022 ... |....01/15/2031 ...
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05369A-AA-9 ..... AVIATION CAPITAL GROUP LLC ..oovvvveeneeecniiineeecenns o ven | s 1,2 e L 2.CFE ot 796,173 ...92.0890 |........oeeeennn 745,921 |oienniiiinnnn 810,000 |..evvveenninnens 804,071 |oevvvveniiiinnnn o 1A [ i [202.8.500 o 3.707 ....12/01/2017 ...|....11/01/2027 ...
12661P-AB-5 ..... CSL FINANCE PLC .. 1.G FE ..|... 7,957,024 |...97.2160 |... .8,214,000 |.. i 7,969,826 |o.eoeeeiiiiiiieee e 12,259 [ e enn 40050 |l 4.682 ....11/08/2023 ...|....04/27/2029 ...
05369A-AL-5 ..... AVIATION CAPITAL GROUP LLC ...oevvvneneeecviniieeecvnns foen e e 1,2 s .. 2.CFE ..|... .. 997,490 |...90.6590 |... 1,000,000 |.eevenniiennnnnn998,605 [oeiiiiiiiiiii Jvviie 494 i e [ 12950 | 2.003 ....09/15/2021 ...|....09/20/2026 ...
12685J-AC-9 ..... CABLE ONE INC ...eeeeeeeneeeeemenieeeeeemnieeeeeemnneeeee [ wen e [ 1,2 s ..4.BFE ..|... .. 387,635 |...81.1030 |... 1. 500,000 |-eeenneeeeennnn391,8392 [ e BTET [ e 0222242000 |- 8.199 ....09/06/2023 ...|....11/15/2030 ...
05523R-AD-9 ..... BAE SYSTEMS PLC ...cevvvveiiiiiiniiiievciniieececevnns oo v | G | 1,2 s .. 2.AFE ..|... 1,482,359 |...92.0620 |... 01,354,000 |oeevennnnnnn 1,443,902 [ e (18,751 [ i 0022230400 |l 2.219 ....02/23/2021 ...|....04/15/2030 ...
134429-BG-3 ..... CAMPBELL SOUP €0 ...eeeeeeeenneeeeemnnneeeeemmnneeeeeen oo wen e [1,2 s .. 2.BFE ..|... 1,370,808 |...97.9830 |... 1,200,000 |-eeveeeeeeenn 1,292,873 [ e (22,262) [ e 40150 | 2.100 ...05/27/2020 ...|....03/15/2028 ...
05523R-AF-4 ..... BAE SYSTEMS PLC ...cevvvveiiiiiiiiiiecciniieeeecennns oo e | Gt | 1,2 i .. 2.AFE ..|... ...82.2410 |... evevreneeerennnnnnn 900 [l 50T L e [ e [ 12900 1.873 ....12/09/2020 ...|....02/15/2031 ...
134429-BJ-7 ..... CAMPBELL SOUP €0 ...eeeeeeeenneeeeemnnneeeeememneeeeeen oo ven e [1,2 s .. 2.BFE ..|... ...86.6960 |......eeunnnnn 4,334,800 |.... e 8,438,837 o e TEA8 s e [0 22375 | 4.433 ....06/24/2022 ...|....04/24/2030 ...
05523U-AK-6 . BAE SYSTEMS HOLDINGS INC L2.AFE .. ...98.6320 |. ..6,411,080 |. .6,498,291 |.. .3.835 ....09/30/2014 .. 10/07/2024
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .2.BFE .. ...75.9280 |. .. 6,111,445 |. 7,977,414 |.. . 2.475 ....09/29/2021 .. 07/29/2032
055780-AF-0 ..... BPCE SA ..oiviiiiiiiiiiiinan . s .2.BFE .. ...81.4590 |. .1,000,000 |.. ......3.116 ....10/12/2021 .. 10/19/2032 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP .. e 2,5 .. 2.AFE ..|... ...98.2920 |... veee8,000,000 [.eneeeeenniiieee feeeeerieeeeeene e e [ 42927 | 4.925 ...05/05/2022 ...|....05/10/2028 ...
057224-AK-3 ..... BAKER HUGHES HOLDINGS LLC ...eevvvvvvivnnniiviininnenns oo vee [ e [T .. 1.G FE ..|... . 106.9680 |... R 17 I R R (1 <) DN AR RPN RN o 18 14 TN AN 6.547 ....08/25/1999 ...|....01/15/2029 ...
141781-BM-5 ... CARGILL INC 2 s .. 1.F FE ..|... ...86.9430 |... e 2,026,103 [oeeeiiiiiieeee e 28,184 | e 2,125 3.534 ....04/06/2022 ...|....04/23/2030 ...
059438-AG-6 ..... JPMORGAN CHASE & €0 ovvvvnveeiiinieeeceniieeecvenians oo ven e | s .. 1.G FE ..|... . 104.1950 |.......coeeeennnn 781,463 |onnnnniiiiinnn 750,000 [oiiiiiinnnnnnnn 752,685 |oveeeneeciiiiins foevininnnn (1,590) |ovvvnininiiiiies oo 72750 7.499 ....06/04/1999 ...|....07/15/2025 ...
141781-BV-5 ..... CARGILL INC 2 s .. 1.F FE ..|... ...97.3180 |.............. 2,445,601 |.............. 2,513,000 [....cc000eseen 2,503,940 |oeeeeneeeennnns foeeeeeennni2,527 | e 000080625 | 3.742 ....04/19/2022 ...|....04/22/2027 ...
06051G-GR-4 ..... BANK OF AMERICA CORP . v | TG FE ... ...94.8940 |.............. 3,827,075 |.............. 4,083,000 [....ccevuueenn 4,313,374 |ooeenniiiinnnnns foeeeeenna (76,110) | o 0000030593 | 1.575 ...12/10/2020 ...|....07/21/2028 ...
143658-AH-5 ..... CARNIVAL CORP .....eeeeeeeneeeeemnneeeeemenneeeeemnnnns [ von | eeeeeee | s ..4.CFE ..|... ...96.1060 |... ....04/21/2023 ...|....01/15/2028 ...
06051G-HT-9 ..... BANK OF AMERICA CORP .. 1.EFE ..|... ...96.2810 |... ....12/03/2020 ...|....04/23/2027 ...
144285-AL-7 ..... CARPENTER TECHNOLOGY CORP . .3.BFE .. . 100.3860 |. ...03/07/2023 .. 07/15/2028 ...
06051G-HW-2 ..... BANK OF AMERICA CORP . .1.GFE .. ...97.4460 |. ....10/17/2019 .. 10/22/2025 ...
150190-AB-2 ..... CEDAR FAIR LP ....... . .4.CFE .. ...98.0610 |. ....10/13/2022 .. 04/15/2027
06051G-JS-9 ..... BANK OF AMERICA CORP ......ccevvvenniiiiiniiineeeninninn foan o .1.GFE .. ...91.5970 |. . ....07/15/2021 .. 07/22/2027 ...
161175-AY-0 ..... CHARTER COMMUNICATIONS OPERATING LLC ...eeevveeneeeees feun e .2.CFE .. ...99.0670 |. .1,886,309 |.. ..(26,611) | ...07/30/2019 .. 07/23/2025 ...
06406F-AC-7 ..... BANK OF NEW YORK MELLON CORP .. 1.F FE ..|... ...95.7730 |... .... 1,006,906 ... 4,084 ). ....03/19/2019 ...|....05/04/2026 ...
164110-AG-6 ..... CHENIERE ENERGY PARTNERS LP .... .. 2.CFE ..|... ...95.5230 |..eevrnunieeeenn 716,428 |oneniieeennn. 750,000 [oeeeennineeeeenn683,307 |oeeeiiiiiiiees [ 9,331 ....09/22/2022 ...|....10/01/2029 ...
06406F-AE-3 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... ...94.4100 |... . ....03/15/2018 ...|....08/17/2026 ...
172967-NE-7 ... CITIGROUP INC |- 1.GFE ..|... . ...82.5260 |....covuunnnns 2,888,410 |.... ....10/27/2021 ...|....11/03/2032 ...
071813-AP-4 ..... BAXTER INTERNATIONAL INC .. .. 2.BFE ..|... .. 1,141,660 |. 105.5090 |.............. 1,055,090 |.... ....02/04/1999 ...|....02/01/2027 ...
17327C-AQ-6 ..... CITIGROUP INC .. .. 1.G FE ..|... .. 2,000,000 |...85.3440 |.............. 1,706,880 |.... ....2,000,000 ...01/18/2022 ...|....01/25/2033 ...
072732-AC-4 ..... BAYER CORP ...... .2.BFE .. 1,427,880 |. 104.8920 |. .. 1,573,380 |. . 1,478,987 |.. ...12/18/2007 .. 02/15/2028 ...
18972E-AB-1 ..... CLYDESDALE ACQUISITION HOLDINGS INC .5.BFE .. 798,656 |...92.6840 |. ..832,302 |. .799,452 |.. ....12/05/2023 .. 04/15/2030
07274E-AG-8 ..... BAYER US FINANCE LLC ....... .2.BFE .. . 14,097,805 |...98.0450 |. .13,726,300 |. 14,008,758 |.. ....11/03/2014 .. 10/08/2024
191241-AH-1 ... COCA-COLA FEMSA SAB DE CV . . 1.GFE .. . 13,651,073 |...89.7730 |. . 12,289,924 |. 13,532,454 |.. ....09/06/2023 .. 01/22/2030 ...
075887-BF-5 ..... BECTON DICKINSON AND CO . .2.BFE .. ...98.4010 |. .. 7,478,476 |. . 7,604,288 |.. ....12/06/2014 .. 12/15/2024 ...
20030N-DG-3 ..... COMCAST CORP 2 s .. 1.G FE ..|... ...93.6410 |..ccovnnnnnnns 2,341,025 |.... .... 2,640,227 ...03/30/2021 ...|....04/01/2030 ...
075887-BX-6 ..... BECTON DICKINSON AND CO ... 2 s .. 2.BFE ..|... ...93.2710 |... .... 19,966,523 |.... ...26,859,106 ...01/05/2022 ...|....06/06/2047 ...
21036P-BE-7 ..... CONSTELLATION BRANDS INC .. 2 s .. 2.CFE ..|... ...93.0190 |..ccornnnnnnns 2,135,716 |.... .... 1,997,900 ....10/03/2023 ...|....08/01/2029 ...
0778FP-AH-2 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL .... 2 s .. 2.AFE ..|... ...70.8230 |......oounnnns 3,541,150 |.... ....5,010,053 ....08/12/2021 ...|....02/15/2052 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC 2 s .. 2.CFE ..|... R 7 L (VN 2,746,420 |.... ....3,011,417 ....02/28/2023 ...|....08/01/2031 ...
084653-E#-7 ..... Berkshire Gas Company ... . L 73,7692 |t 3,835,997 |.... ....5,200,000 ....04/23/2020 ...|....09/01/2050 ...
224044-CN-5 ... COX COMMUNICATIONS INC .. 1, ...84.6270 |....coonennnnn 3,385,080 |.... ....3,988,173 ...05/18/2021 ...|....06/15/2031 ...
084659-AF-8 ..... BERKSHIRE HATHAWAY ENERGY CO .. 1, ...92.6820 |... ..9,268,200 |.... ...10,307,553 ....08/03/2017 ...|....02/01/2045 ...
227046-AA-7 ..... CROCS INC eveveeeieeeeiieees 1, ...89.8330 |. ..538,998 |. . 600,000 ....550,323 |.. ....02/22/2022 .. 03/15/2029 ...
084659-AV-3 ..... BERKSHIRE HATHAWAY ENERGY CO .. 1, L.94.7240 |...oieinennnns 1,270,249 |.... .1,341,000 |. ... 1,447,908 ...03/24/2021 ... |....07/15/2030 ...
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22822V-AL-5 ... CROWN CASTLE INC ..vvvnivviinninieeiinnieeeeceneneeeees oo ven e [1,2 s L2BFE L 996,671 ]...96.3450 |.............. 1,029,928 |..oovennnnnnns 1,069,000 |....eevennnn 1,000,299 |.oovvveeiiiiiiin foeieeen 3,628 i e e 4.300 |...... 5.767 |FA ...... ....09/06/2023 ...|....02/15/2029 ...
084659-BC-4 ..... BERKSHIRE HATHAWAY ENERGY CO ....eevvvvnnereeemnnnneees oo ven e [1,2 s .. 1.G FE ..|... ...67.7280 |..ccevnnnnnnns 2,235,024 |.... .3,300,000 |.. 08,296,332 [oeeeeeiieeee e 87 e e e 2.850 |...... 2.856 [MN ...... ...10/27/2020 ...|....05/15/2051 ...
22822V-AN-1 ... CROWN CASTLE INC .vvveivviinninieviiniineeecennieeeees oo ven e [ 1,2 s .. 2.BFE ..|... ...89.5910 |.......oennnns 4,104,164 |.... e 4,000,665 |...noeiiiiiiiines v TI78 Lo e e 3.100 |...... 5.667 |IN ...... ....11/29/2023 ...|....11/15/2029 ...
091802-AB-4 ..... B&D HOLDINGS INC ...eeeeeeeennneeeeemmnneeeeeemnneeeeees oo wee [ [T s .. 2.AFE ..|... . 105.7330 |..ceevnnnnnnns 6,343,980 |.... 108,040,508 |....oeeeiiniiieee feeeeeeens (7,448) | e e 7.050 |...... 6.873|dJ ....... ....02/01/1999 ...|....07/01/2028 ...
24703T-AG-1 ..... DELL INTERNATIONAL LLC ..oovvvenniieiiiiiieeicninieeees foen e e 1,2 s .. 2.BFE ..|... . . 103.0260 |... ....10,663,191 |.... 10,313,387 [ e (15,956) [veccciiiens o e 5.300 |...... 5.352 | AO ...... ....00/21/2023 ...|....10/01/2029 ...
096591-2T-0 ..... BNP PARIBAS SA 5 s .. 1.G FE ..|... .. 1,991,000 |...92.5330 |eeeuunnnnnnnn 1,850,660 |.... e 1,985,669 |...iieeiiiiiieee e (2,786) [ e e 2.591 |...... 2.837 (W ....... . ...01/20/2022 ...|....01/20/2028 ...
25156P-BB-8 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B .... [CRR—. 1,2 e .. 2.AFE ..|... ...2,997,3251...99.1480 |.............. 2,505,470 |.... k2,791,419 Lo e (B9,776) [ e e 4.375 |...... 1.790 | D ....... .. 110,556 |....06/22/2020 ...|....06/21/2028 ...
099724-AL-0 ..... BORGWARNER INC 12 .. 2.AFE ..|... ..987,780 |...92.7110 |.eeevvenneeeenn 857,577 o .925,000 |oeeeennnnnneeennn 958,430 [oeeeneeciinieeee foeeeeennen (9,699) |oveeeceees oo e 2.650 |...... 1.534 [ ....... .. 24,513 |....12/02/2020 ...|....07/01/2027 ...
25389J-AU-0 ... DIGITAL REALTY TRUST LP 1, .2.BFE .. 7,738,031 ...93.9730 |. .3.600 |......5.395 ....08/24/2023 .. 07/01/2029
100743-AJ-2 ..... BOSTON GAS CO .. 1. L2.AFE .. . 11,343,974 |...85.2250 |. .4.487 |......4.309 ...02/23/2017 .. 02/15/2042
254687-FL-5 ..... WALT DISNEY CO ... 1, .1.GFE .. ...88.8310 |. . .2.000 |......5.554 ....10/05/2023 .. 09/01/2029 ...
10240%-AA-T7 ... BOWIE ACQUISITIONS LLC .. ...2.CPL ..|... ...86.3994 |.............. 4,903,160 |.... 5,674,994 | e e e e 3.920 |...... 3.920 ...11/22/2019 ...|....09/30/2038 ...
254687-Fi-1 ... WALT DISNEY CO .. 1.G FE ..|... ...92.6040 |.......ounnnns 2,644,770 |.... 02,981,226 o e (17,983) L o e 2.200 |...... 1.524 ....06/17/2020 ...|....01/13/2028 ...
103730-AZ-3 ..... BP CAPITAL MARKETS AMERICA INC .. 1.F FE ..|... ...97.0380 |..ccovnnnnnnns 2,404,602 |.... ... 2,472,492 e 1,080 [ e s 3.588 |...... 3.660 ....03/09/2018 ...|....04/14/2027 ...
25470D-AL-3 ..... DISCOVERY COMMUNICATIONS LLC ... .. 2.CFE ..|... ...99.7660 |.........onn.. 1,762,865 |.... 1,839,575 [ e (35,827) |eeveeeeeieeeeeees e s 4.900 |...... 2.716 ....11/26/2019 ...|....03/11/2026 ...
110122-DL-9 ..... BRISTOL-MYERS SQUIBB CO .. 1.F FE ..|... ...91.0220 |....covnennnns 2,903,602 |.... e 4,077,044 s e (25,776) [eeeeeeeeeeeeeeee e feeens 4.550 |...... 2.914 ....11/30/2021 ...|....02/20/2048 ...
25470D-BF-5 ..... DISCOVERY COMMUNICATIONS LLC ...eevvvvnniiiiiiinnienes foun e .. 2.CFE ..|... ...94.8640 |.......oennnns 4,310,620 |.... ... 4,439,177 16,828 i e s 4125 |...... 4.615 ...04/27/2022 ...|....05/15/2029 ...
110122-DU-9 ..... BRISTOL-MYERS SQUIBB CO .. 1.F FE ..|... ...88.8910 |..ccevnnnnnnns 1,037,358 |.... .... 1,004,437 e 8750 e e s 2.950 |...... 5.045 ....09/13/2023 ...|....03/15/2032 ...
256677-AE-5 ..... DOLLAR GENERAL CORP .. 2.BFE ..|... ...96.9630 |.......oennnns 2,311,598 |.... ....2,418,276 2 (10,507) [ouvnniiiiiiis e e 3.875 |...... 3.374 ....04/01/2020 ...|....04/15/2027 ...
110122-DW-5 ..... BRISTOL-MYERS SQUIBB CO 1.FFE .. ...78.5800 |. .. 8,250,900 |. 10,456,235 |.. ....865 |. .3.700 |......3.724 ....02/15/2022 .. 03/15/2052
256746-AH-1 ..... DOLLAR TREE INC ..... .2.BFE .. ...97.8540 |. .. 1,961,973 |. .1,988,280 |.. ..3,3% |. .4.200 |......4.412 ....07/22/2022 .. 05/15/2028
11041R-AL-2 ..... BAE SYSTEMS FINANCE INC .2.BFE .. . 107.9900 |. ..1,079,900 |. 1,059,828 |.. .. (15,077) | .7.500 |......5.594 ....04/11/2011 .. 07/01/2027
26441C-BE-4 . DUKE ENERGY CORP .....evivvivvnnniiiiiinnnineencrnniineea foan o .2.BFE .. ...93.9580 |. ..5,916,535 |. .5,666,865 |.. 46,919 |. .3.400 |......5.552 ....07/06/2023 .. 06/15/2029 ...
11135F-BJ-9 ..... |BROADCOM INC ..eeeeeeeeeee e e e eeen foee e .2.CFE .. ...79.3640 |. .. 3,174,560 |. .4,000,000 .3,948,182 |.. .3.500 |...... 3.602 ...01/13/2022 .. 02/15/2041 ...
264420-8B-9 ... DUKE ENERGY CAROLINAS LLC . .. 1.F FE ..|... ...86.9350 |............ 2,608,050 |.... .3,000,000 |.. 2,997,425 Lo il 317 e e e 2.550 |...... 2.563 ....03/29/2021 ...|....04/15/2031 ...
11135F-BP-5 ..... BROADCOM INC .. 2.CFE ..|... ...82.1290 |... .. 10,000,000 |.. 82T 24 e et 106,490 [ e e 3.137 |...... 5.165 ....08/15/2022 ...|....11/15/2035 ...
267475-AD-3 ..... DYCOM INDUSTRIES INC . .. 3.CFE ..|... ...92.6150 |... +...1,000,000 |....oeveennnnnnn 934,463 i [ 10,258 i e e 4.500 |...... 5.964 ....07/29/2022 ...|....04/15/2029 ...
11135F-BQ-3 ..... BROADCOM INC .. 2.CFE ..|... ...81.1550 |... .5,444,000 |.....ieeeenn 4,028,084 [ e 70,504 [ e [ 3.187 |...... 6.140 ....09/20/2022 ...|....11/15/2036 ...
26884A-Bl-4 ..... ERP OPERATING LP . .. 1.G FE ..|... ...88.4900 |... v 3,250,000 [onninnnnnnnn 3,383,277 i [ (21,383) L e e 2.500 |...... 1.762 ....08/03/2021 ...|....02/15/2030 ...
11250N-AA-2 ..... BROOKFIELD CAPITAL FINANCE LLC ... .. 1.G FE ..|... . 104.3730 |..ccovnnnnnnns 2,087,460 |.... 002,000,000 [..eeeeeenniiiees feeeerrniieeeeene e e e 6.087 |...... 6.087 ...06/07/2023 ...|....06/14/2033 ...
26884A-BN-2 ..... ERP OPERATING LP ......... .1.GFE .. ...82.1840 |. ..2,728,509 |. .3,284,970 |.. .1.850 |[......2.000 ....09/17/2021 .. 08/01/2031 ...
11271L-AB-8 ..... BROOKFIELD FINANCE INC . 1.GFE .. ...87.2480 |. ..2,770,124 |. .3,175,000 .3,882,616 |.. .4.700 |......3.316 ...02/1172021 .. 09/20/2047
26884T-AV-4 ..... ERAC USA FINANCE LLC . L2.AFE .. ...99.5330 |. ..997,321 | .1,002,000 .993,849 |.. .4.600 |......4.809 ....12/15/2023 .. 05/01/2028
11271L-AK-8 ..... BROOKFIELD FINANCE INC . 1.GFE .. . 106.3850 |. ..7,978,875 |. .7,500,000 .7,500,000 |.. .6.350 |......6.349 ... 11/27/2023 .. 01/05/2034
29444U-BH-8 EQUINIX INC ............. .2.BFE .. ...84.9330 |. ..2,688,979 |. .3,166,000 .3,168,797 |.. . R K ....09/14/2021 .. 07/15/2030 ...
114259-A0-7 ..... BROOKLYN UNION GAS CO ... .. 2.AFE ..|... ... 77.5910 |... 753,409 |.... ... 971,000 |.. 983,760 [.oeeeeevnniieeee eeermnnneee e (310) [ oo e 4.273 |...... 4.185 [MS ...... . 41,491 |....03/15/2018 ...|....03/15/2048 ...
30040W-AP-3 ..... EVERSOURCE ENERGY .. .. 2.AFE ..|... ...88.6320 |.............. 1,772,640 |.... .2,000,000 |.. e 1,996,600 [oenniiiiiiiinnns v 380 e e e 3.375 |...... 3.399 |MS ...... ... 67,500 |[....02/22/2022 ...|....03/01/2032 ...
117043-AG4 ... BRUNSIICK CORP .. 2.BFE ..|... . 104.8370 |...ccevnnnnnnt 2,411,251 |.... .2,300,000 |.. 002,800,372 [oeeeeeeiieee e (88) [ e e 71425 |...... 7.120 |FA ...... .. 163,875 |....07/31/1997 ...|....08/01/2027 ...
30161N-AX-9 ..... EXELON CORP .. 2.BFE ..|... ...95.5560 |.........ennns 3,344,460 |.... .3,500,000 |.. 03,301,064 [o.eniiiiiiiinnns e 15,649 Lo i e 4.050 |...... 5.119 (A0 ...... ... 70,875 |....05/31/2023 ...|....04/15/2030 ...
12189L-AJ-0 ..... BURL INGTON NORTHERN SANTA FE LLC ... .. 1.DFE ..|... ...92.4830 |... ....10,034,406 |.... 10,698,070 [.eeeeeenniieeee foreeeeeenn 5,283 [ e e 4.400 |...... 4.514 [MS ...... .. 477,400 |....10/15/2015 ...|....03/15/2042 ...
337738-AU-2 ..... FISERV INC .. 2.BFE ..|... ...94.1830 |...coovnnnnnns 3,014,798 |.... 03,004,267 |o.oiiiiiiiiinnnns e 30,591 Lo e e 3.500 |...... 4.784 [ ....... .. 112,085 |....05/18/2022 ...|....07/01/2029 ...
12189L-AK-7 ... BURL INGTON NORTHERN SANTA FE LLC .. 1.DFE ..|... ...92.2970 |..eoeinnnnnnns 2,584,316 |.... i 2,819,610 [oeeneeiiiiiiieee feeeeieeeeee i (698) [ e e 4.375 |...... 4.319 [MS ...... .. 122,500 |....01/07/2019 ...|....09/01/2042 ...
337738-BB-3 ..... FISERV INC ..oviiiiiiiiiiiiiiiiiies .. 2.BFE ..|... ...92.6150 |....coovnnnnns 1,811,549 |[.... ....1,976,192 1 (6,988) [ e e 2.250 |...... 1.921 ....06/27/2020 ...|....06/01/2027 ...
12189L-AW-1 ... BURL INGTON NORTHERN SANTA FE LLC . 1.GFE .. ...88.8850 |. .. 4,444,250 |. .6,145,905 |.. ..(40,678) | .4.150 |......2.700 ....01/28/2021 .. 04/01/2045 ...
340711-BA-7 ..... FLORIDA GAS TRANSMISSION COMPANY LLC .... ..2.BFE ..|.. .. 3,747,000 )...82.0090 |.............. 3,075,338 |.... .3,750,000 |. ....3,747,620 |..... 20T e i e 2.300 |...... 2.309 ...09/15/2021 ... |....10/01/2031 ...
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12189L-AZ-4 ..... BURL INGTON NORTHERN SANTA FE LLC ......vvvviinnnnnnnns LADFE e 1,505,160 |...84.8520 [.......cceune 1,117,501 |t 1,317,000 |..evveeeennnnn 1,485,476 |.ooovveeneieninnnn foveeeeennn (5,250) [ v [2.223.900 ... 3.096 ....01/28/2020 ...|....08/01/2046 ...
341081-FZ-5 ..... FLORIDA POWER & LIGHT CO .. 1.DFE ..|... ...97.6280 |...ccennnnnnns 1,952,560 |.... .2,000,000 |.. e 1,999,466 |...oooeeeiniiiiees e 414 L e 0022222850 | 2.872 ....08/24/2020 ...|....04/01/2025 ...
12189L-BC4 ..... BURL INGTON NORTHERN SANTA FE LLC ... .. 1.DFE ..|... ...86.7890 |......ouunnnns 1,845,134 |.... .2,126,000 |.. e 2,452,355 o e (9,031) [ e e 40050 .l 3.134 ....02/06/2020 ...|....06/15/2048 ...
341081-GP-6 ..... FLORIDA POWER & LIGHT CO .. 1.DFE ..|... . 100.9020 |.............. 4,036,080 |.... ....4,000,000 |.. e 3,998,470 [oeeeeeiiiiieeee e 110 [ e e 4625 | 4.632 ....05/15/2023 ...|....05/15/2030 ...
12189L-BH-3 ..... BURL INGTON NORTHERN SANTA FE LLC ... .. 1.G FE ..|... ...69.9390 |.........onnnt 6,993,900 |.... .. 10,000,000 |.. 9,945,998 [ i 1,207 e e 00020 2.875 | 2.903 ....11/29/2021 ...|....06/15/2052 ...
34501*-AB-9 ..... Footbal | Club Term Notes 2023-XV Trust .......ccooes fooe e eenen [T s .. 1.F FE ..|... .. 5,000,000 |. 103.5173 |.eeeuunnnneens 5,175,863 |.... 105,000,000 [..eeeeeeiniiiieee Joeeeeniieeeeeinee e e 0202252370 | 5.449 ...08/28/2023 ...|....10/05/2029 ...
125523-BX-7 ..... CIGNA GROUP .. 2.AFE ..|... ...3,567,852 |...98.9770 |......oee... 3,563,172 |.... 203,598,296 [oviiiiiiiiiniens v 3,664 [ s 0022230500 | 3.606 ....08/05/2014 ...|....06/15/2024 ...
361448-BF-9 ..... GATX CORP ... .. 2.BFE ..|... ...2,104,740 |...93.9340 |..eeeunnnnnens 2,285,414 |.... 2,145,377 e e 34,948 [ e [-2222240000 .. 6.242 ....11/01/2022 ...|....06/30/2030 ...
125523-CF-5 ..... |CIGNA GROUP . L2.AFE .. . 14,408,606 |...94.0780 |. 10,721,129 |. 14,228,686 |.. .3.216 ....01/14/2022 .. 07/15/2046
36264F-AL-5 ..... HALEON US CAPITAL LLC .2.BFE .. ...94.6240 |. ..4,731,200 |. 4,972,154 |.. .3.492 ....08/21/2022 .. 03/24/2029
12626P-AF-0 ..... CRH AMERICA INC ........... L2.AFE .. . 107.2380 |. ..2,144,760 |. .2,027,866 |.. ......6.208 ....11/04/2003 .. 10/15/2033 ...
36267V-AH-6 ..... GE HEALTHCARE TECHNOLOGIES INC ... .. 2.BFE ..|... . 105.1360 |...cevvnnnnnns 5,312,522 |.... 1 ee5,152,670 [oeeeeeeeiiiieeee feeeeennnen (5,490) [ oo 0nn5.857 | 5.470 [MS ...... .. 147,977 |....09/12/2023 ... |....03/15/2030 ...
12626P-AM-5 ..... CRH AMERICA INC .. 2.AFE ..|... ...98.1760 |.....cevnnnnns 1,232,109 |.... 1,261,289 [ e (5,369) [ e 00020030875 | 3419 [MN ...... . 48,631 |....01/24/2018 ...|....05/18/2025 ...
37045X-CY-0 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.BFE ..|... ...90.9100 |..ccevrrnnnnns 2,514,571 |.... 2,946,405 [ooiiiiiiiiiieeee e (26,512) [ e [-222223.600 .. 2.463 (D ....... . 99,576 |....07/13/2021 ...|....06/21/2030 ...
12626P-AN-3 ..... CRH AMERICA INC .. 2.AFE ..|... ...99.8600 |........oennn. 6,088,464 |.... 8,788,751 [ e (20,201) [ s 50125 | 4.204 |WN ...... .. 312,471 |....04/02/2018 ...|....05/18/2045 ...
37045X-DL-7 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.BFE ..|... ...83.8930 |....coonunnnns 2,936,255 |.... e 83,495,316 [oeeeiiiiiiieee feeeeeniee 561 [ e [0002222.700 |- 2.720 (D ....... .. 94,500 |....06/07/2021 ...|....06/10/2031 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC .. 2.AFE ..|... ...89.7500 |... ... 14,590,658 |.... ... 16,878,199 [ooeeiiiiiiiiees Joeveeneen (16,157) [ o eenen 40400 ..o 4.139 ....09/07/2017 ...|....05/09/2047 ...
37045X-DR-4 ... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.BFE ..|... ...92.1160 |... 921,160 |.... 999,397 evveeeeeeeenies foeeiei 182 | e 0002222350 . 2.370 ...01/06/2022 ...|....02/26/2027 ...
12636Y-AC-6 ..... CRH AMERICA FINANCE INC .. 2.AFE ..|... ...96.6590 |.............. 3,067,957 |.... 002,989,328 [oiiiiiiiiiiiiees v 4816 [ e 00000032950 |l 5.501 ....11/15/2023 ... |....04/04/2028 ...
37045X-DV-5 ... GENERAL MOTORS FINANCIAL COMPANY INC . .2.BFE .. ...96.4650 |. ..5,787,900 |. .5,991,627 |.. .4.330 ....04/04/2022 .. 04/06/2029
12636Y-AD-4 ..... CRH AMERICA FINANCE INC L2.AFE .. ...93.1300 |. .. 1,887,745 |. .2,002,520 |.. .4.583 ....03/27/2018 .. 04/04/2048
375558-BK-8 ..... GILEAD SCIENCES INC ... L2.AFE .. ...87.2240 |. ..3,618,924 |. . 4,882,292 |.. .. (22,102) | .3.063 ....07/13/2021 .. 03/01/2047
126408-GY-3 ..... CSX CORP .vvveeeevienie e e rnni e eenna s [een e .1.GFE .. . 16,130,507 |...87.5390 |. . 14,406,293 |. 16,204,478 |.. . 6,246 |. .4.204 ....03/30/2021 .. 03/15/2044 ...
375558-Bl-4 ..... GILEAD SCIENCES INC ....oeeeeeeeieeeeeeen e eeeeeneees feen e L2.AFE .. 2,992,817 |...95.3810 |. ..2,800,386 |. .2,960,307 |.. (7,951) | .....2.481 ...09/25/2019 .. 03/01/2027 ...
126408-HU-8 ..... CSX CORP .. 2.AFE ..|... 1,481,818 [...99.8820 [......cceenen 1,438,301 |.... .... 1,463,140 e (4,140) [ e [ 42250 | 3.891 ....02/21/2019 ...|....03/15/2029 ...
378272-AV-0 ..... GLENCORE FUNDING LLC ... .. 2.AFE ..|... ...99.8780 |... ....8,927,345 080,965 |eeiiiiiiieiiiis e | 4875 | 5.357 ....08/13/2023 ...|....03/12/2029 ...
126408-H\-6 ..... CSX CORP .. 1.G FE ..|... ...95.2640 |... 1 (2,022) [ e [ 8750 | 3.871 ....07/11/2019 ...|....11/15/2048 ...
378272-BG-2 ..... GLENCORE FUNDING LLC ... .. 2.AFE ..|... ...84.9440 |.............. 2,123,600 [..............2,500,000 |....c00ueeee 2,443,283 |oeeeniiiiiiiiiees [oeeeeennnnnd 6,443 |ooeeeiieiiiies oo 2,625 2.956 ....12/08/2021 ...|....09/23/2031 ...
126408-HR-7 ..... CSX CORP .. 2.AFE ..|... ...75.6580 |... (15,730 [evvniiiiiiiiiiiis e 00000232350 [l 2.635 ....12/10/2020 ...|....09/15/2049 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE ..|... ...90.7040 |....covnnnnnns 4,535,200 |.... 100e5,000,000 [..eeeeeenniiieee Jeeeeennieeeeenne e e e 1,542 | 1.542 ...06/07/2021 ...|....09/10/2027 ...
12661P-AB-5 ..... CSL FINANCE PLC ........ .1.GFE .. ...97.2160 |. ..1,010,074 |. ....998,328 |.. .4.89%5 ....06/09/2023 .. 04/27/2029 ...
38141G-YJ-7 ..... GOLDMAN SACHS GROUP INC . 1.FFE .. ...82.2230 |. ..4,111,150 |. .5,000,000 .5,000,000 |.. .2.383 ....07/14/2021 .. 07/21/2032
12661P-AC-3 ..... CSL FINANCE PLC ........ .1.GFE .. ...97.3190 |. ..4,005,184 |. .4,208,000 . 3,957,646 |.. .5.138 ...02/28/2023 .. 04/27/2032
398905-AN-9 . GROUP 1 AUTOMOTIVE INC .3.BFE .. ...92.7660 |. ..649,362 |. . 700,000 .623,200 |.. .6.807 ....09/06/2023 .. 08/15/2028
126650-BR-0 ..... CVS HEALTH CORP .. .2.BFE .. . 106.2210 |. ..1,062,210 |. .1,000,000 1,043,261 |.. ......5.704 ....12/10/2010 .. 09/15/2039 ...
404119-BT-5 ..... HCA INC .. 2.CFE ..|... . 100.5090 |... 886,489 |.... ... 882,000 |.. 916,363 [..oeeeeeereiieeee eeeennnan (16,787) [ oeeeeeiiiieeeeenn 00022252250 | 3A77 | ....... . 46,305 |....10/16/2019 ...|....06/15/2026 ...
133434-AD-2 ..... CAMERON LNG LLC .. .. 1.F FE ..|... . ...84.8550 |.............. 3,733,620 |.... .4,400,000 |.. 4,400,000 [oenniiiiiiiiieees v e s 00030701 | 3.701 | ....... .. 162,844 |....12/05/2019 ...|....01/15/2039 ...
404119-BU-2 ..... .. 2.CFE ..|... ...2,949,788 |...98.9650 |.............. 2,746,279 |.... .2,775,000 |.. 2,844,518 oo e (24,900) [ e [ennn 40500 ). 3.492 |FA ...... .. 124,875 |....07/10/2019 ...|....02/15/2027 ...
134429-BF-5 ..... .. 2.BFE ..|... .. 1,986,885 ...98.4590 |.............. 1,843,152 |.... o 1,896,450 [oiiiiiiiiiiiiins e (22,888) [ e 00002032950 |l 2.666 |MS ...... ... 73,944 |....11/20/2019 ...|....03/15/2025 ...
404119-CJ-6 ..... .. 2.CFE ..|... ...4,632,900 |...92.2450 |......ennneenn 4,612,250 |.... e A T12,348 e e 47,994 | e 082375 4.632 [MS ...... .. 168,750 |....04/27/2022 ...|....03/15/2029 ...
134429-BG-3 ..... CAMPBELL SOUP CO ... .. 2.BFE ..|... ...6,699,462 |...97.9830 |............. 5,588,950 |.... 8,279,118 [ e (139,889) [ e 40150 | 1.513 [MS ...... .. 236,716 |....12/11/2020 ...|....03/15/2028 ...
41242%-0G-5 ... Hardwood Funding LLC .. .. 1.G FE ..|... .. 2,000,000 |. 101.3254 |.............. 2,026,507 |.... 100:2,000,000 [..eeeeeenniiiieee Jeeeeeniieeeeeene e e [ 4.920 |l 4.920 ... 49,200 |....06/07/2023 ...|....06/07/2031 ...
134429-BK-4 ..... CAMPBELL SOUP CO ............ .. 2.BFE ..|... ...69.0540 |.............. 3,637,765 |.... ....5,143,031 e 2,961 | e 30125 3.260 .. 164,625 |....11/16/2021 ... |....04/24/2050 ...
413875-All-5 ..... [L3HARRIS TECHNOLOGIES INC . .2.BFE .. ...98.7830 |. ..2,517,979 |. .2,811,298 |.. .. (59,447) |. ......1.845 112,156 |....02/22/2021 .. 06/15/2028 ...
136375-BD-3 ..... CANADIAN NATIONAL RAILWAY CO .. . 1.FFE ..|.. .. 3,100,120 ). 109.9520 |.............. 3,243,584 |.... .2,950,000 |. ....2,996,502 |..... o (8,616) [ e 1222..6.900 6.492|JJ ....... .. 203,550 |....12/04/2008 ...|....07/15/2028 ...
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431318-AS-3 ..... HILCORP ENERGY | LP wevviiiiiiiieiieiiineeccvvieeees oo ven | s 1,2 e ..3.BFE .. ...99.8060 |........ooe...... 449,127 |ooenninnnn. 450,000 fooiiiiiiinnnnnnns 425,312 |oveviiiiiiiiins foee 4084 | [ e 6.250 |...... 7629 [MN ooooee i 4,688 ....00/22/2022 ...|....11/01/2028 ...
136375-CV-2 ..... CANADIAN NATIONAL RAILWAY CO .. 12 .. 1.F FE ..|... ...93.0620 |... 08,293,556 ouueeeeiiiiiieee foeeeennnn (28,243) | e e 4.450 |...... 3.503 (W ....... ... 142,892 |... ....08/01/2022 ...|....01/20/2049 ...
44891A-CE-5 ... HYUNDA| CAPITAL AMERICA 12 .. 2.AFE ..|... . 102.8680 |.................999,877 |oiiiiinnnnnn 972,000 |oiiiiinnnnnnnnnn993,468 e o (1,918) | e e 5.800 |...... 5.371 (A0 ...... ... 14,004 |... ....04/25/2023 ...|....04/01/2030 ...
136385-AT-8 ..... CANADIAN NATURAL RESOURCES LTD ... 12 .. 2.AFE ..|... ...99.3710 |.............. 4,670,437 |..............4,700,000 |....cc0eeeeeed, 700,057 |eeeneeeeennnnnnne foreeennnnn (1,656) |oveeeecciiiens oo e 3.800 |...... 3.768 |AO ...... ... 37,704 |... ....04/02/2014 ...|....04/15/2024 ...
45344L-AA-1 ... CRESCENT ENERGY FINANCE LLC 12 .. 3.CFE ..|... . 101.2410 |... reeeeieneeeennn 900,000 [anniinnnnn502,981 i e (1139) [ [ e 7.250 |...... 6.968 |MN ..o |ovnnniiiiinnnnns 6,042 |... ....02/07/2022 ...|....05/01/2026 ...
13645R-BH-6 ..... CANADIAN PACIFIC RAILWAY CO . 12 .. 2.BFE ..|... L..72.3800 |..ccovnnnnnnns 5,428,500 |.... e TA48,629 e e 1137 e e e 3.100 |...... 3137 (D ....... ... 18,729 |... LL171772021 ... 12/02/2051 .
458140-CF-5 ..... INTEL CORP 12 .. 1.F FE ..|... . 103.7810 |.ooeevvennnnns 6,753,030 |.... 8,477,982 [ e 1399 e e e 5125 |...... 5.211 ....00/12/2023 ...}|....02/10/2030 ...
141781-AC-8 ..... CARGILL INC B .. 1.F FE ..|... . 103.5910 |... .... 12,948,875 |.... 12,614,255 [ e (59,579) [ e e 7.375 |...... 6.811 ....02/17/1999 ...|....10/01/2025 ...
45866F-AK-0 ..... INTERCONT INENTAL EXCHANGE INC . 1, |- 1.GFE .. ...86.4120 |. ..1,025,710 |. 01,021,784 |.. .2.100 |......4.619 ....12/14/2022 .. 06/15/2030
141781-AE-4 ... CARGILL INC .... . .. 1.F FE .. . 105.8290 |. ..7,408,030 |. . 7,143,500 |.. .7.500 |......6.647 ....02/01/1999 .. 09/01/2026
45866F-AN-4 ..... INTERCONT INENTAL EXCHANGE INC . 1, .1.GFE .. ...80.2390 |. 1,002,704 |.. .1.850 |......2.487 ...01/13/2022 .. 09/15/2032 ...
141781-BIi-3 ..... CARGILL INC 1 .. 1.F FE ..|... ...95.1260 |... . e 1,999,181 [ e 169 [ e e 4.000 |...... 4.721 ....12/21/2023 ...|....06/22/2032 ...
45866F-AV-6 ..... INTERCONT INENTAL EXCHANGE INC .... 1 .. 1.G FE ..|... ...99.6000 |.......oennnns 9,969,960 |.... . . .10,001,782 [oeeneiiiiiinneee v 1,308 [ oo e 4.350 |...... 4.367 .. 435,435 |....05/12/2022 ...|....06/15/2029 ...
141781-BZ-6 ..... CARGILL INC 12 .. 1.F FE ..|... . 102.6070 |....ccvnnnnnnn 4,407,997 |.... ....4,296,000 |.. 8,420,215 [ e (10,120) [ e e 5125 |...... 4.710 ..220,170 |....02/07/2023 ...|....10/11/2032 ...
46284V-AF-8 ..... IRON MOUNTAIN INC .. 12 .. 3.CFE ..|... ...94.4480 |... 1,000,000 |eeveniireennnnn 904,254 [ e 18,261 [ e [ 4.875 |...... 6.937 ... 48,750 |....07/13/2022 ...|....09/15/2029 ...
141784-BH-0 ..... CARGILL INC .. 1.F FE ..|... . 106.2470 |... . 22,175,000 |-evveneeeeennn 2,182,134 [ e (1L878) [ s el 6.875 |...... 6.786 .. 149,531 |....02/04/1999 ...|....05/01/2028 ...
46647P-DA-1 ..... JPMORGAN CHASE & CO .. 1.EFE ..|... .. 5,000,000 |...98.3430 |.....eunnnnnnn 4,917,150 |..............5,000,000 |..............5,000,000 |....oevvrrrrnennes forrvvmmnniiniiiins Joeenieiiiiiinns oo o 4.323 |...... 4.321 ..216,150 |....04/19/2022 ...|....04/26/2028 ...
144141-CV-8 ..... DUKE ENERGY PROGRESS LLC .. .. 1.F FE ..|... .. 7,663,658 |. 103.9870 |.............. 6,568,859 |.... e 1,264,301 [oeeeeeiiiieee e (65,337) [ o e 5.700 |...... 4.029 .. 360,069 |....02/22/2017 ...|....04/01/2035 ...
46647P-DF-0 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... 4,000,000 |...97.8310 |... .. 3,913,240 |.... ee4,000,000 [.enniiiiiiinines v e foi e 4.565 |...... 4.565 .. 182,600 |....06/07/2022 ...|....06/14/2030 ...
14448C-AQ-7 ..... CARRIER GLOBAL CORP .2.BFE .. .. 997,901 |...89.5300 |. ..857,697 |. ..958,000 .985,687 |.. 2,722 |......2.195 . 26,077 |....02/22/2021 .. 02/15/2030
481216-AP-6 ..... JRD Holdings, LLC .. .2.BPL .. 4,000,000 |...80.6619 |. .. 3,226,474 |. .4,000,000 .4,000,000 |.. o) .2.830 |......2.830 ....10/01/2021 .. 10/14/2033
14448C-AR-5 . CARRIER GLOBAL CORP .2.BFE .. . 17,591,940 |...80.5550 |. . 13,496,185 |. 16,754,000 17,512,233 |.. .. (37,129) | .3.377 |......3.014 ....12/01/2021 .. 04/05/2040
49271V-AJ-9 . KEURIG DR PEPPER INC .....evviiiiininniiiiiinineeccnnns fean e .2.BFE .. ...91.9250 |. ..2,127,145 |. .2,314,000 .1,970,065 |.. . 7,654 |. .3.200 |......6.062 ...10/26/2023 .. 05/01/2030 ...
15189X-BD-9 ..... | CENTERPOINT ENERGY HOUSTON ELECTRIC LLC ....veeeeens |oee one 1.FFE .. . 103.1450 |. .. 1,082,481 |. .1,001,000 999,948 |.. .5.200 |......5.225 ....09/13/2023 .. 10/01/2028 ...
49446R-AN-9 ... KIMCO REALTY OP LLC .. 2.AFE ..|... ...86.7190 |...covvnnnnnns 2,183,584 |.... 002,059,650 [o.oniviiiiiinnnns e 83,889 [ i e 2.700 |...... 6.023 ....10/14/2022 ...|....10/01/2030 ...
161175-CA-0 ..... CHARTER COMMUNICATIONS OPERATING LLC . .. 2.CFE ..|... ...67.3170 |... 5,008,788 |...eeeeeiiiiieee e 4,018 | e e 3.900 |...... 4.155 ....05/18/2021 ...|....06/01/2052 ...
49461NM-AA-8 ..... KINETIK HOLDINGS LP .. 3.AFE ..|... ...98.0430 |.......cooeeeeennd90,215 |oiinniiiiinnnn 500,000 [oiiiiiiinnnn 870,742 | o AT e o e 5.875 |...... 7.018 ....00/22/2022 ...|....06/15/2030 ...
172520-AN-0 ..... CINTAS NO 2 CORP .. 1.G FE ..|... ...97.8910 |.............. 3,216,698 |.............. 3,286,000 |.............. 3,324,884 |......ccoemriines forreennns (12,857) |oueeeeeciniees oo e 3.700 |...... 3.270 ....10/28/2019 ...|....04/01/2027 ...
50077L-AV-8 ..... KRAFT HEINZ FOODS CO . .. 2.BFE ..|... ...95.5180 |... e 3,840,000 ... 3,656,284 i [ 28787 s e e 3.750 |...... 4.641 ....06/19/2022 ...|....04/01/2030 ...
172521-AQ-3 CINTAS NO 2 CORP . .. 1.G FE ..|... ...96.6780 |...ccennunnnns 1,933,560 |.... e 1,999,016 [oeeneeiiiiiiiees e e 98 [ e e 4.000 |...... 4.007 ...04/26/2022 ...|....05/01/2032 ...
501044-DE-8 ..... [KROGER CO ....... L2.AFE .. ...94.5630 |. .. 1,836,413 |. 1,989,117 |.. (6,460) |. .2.650 |......2.291 ....02/06/2020 .. 10/15/2026 ...
172967-CC-3 . CITIGROUP INC .. .. 2.BFE .. . 105.5110 |. ..527,585 |. . 500,000 .507,302 |.. ...(538) |. .6.000 |......5.803 ....02/19/2004 .. 10/31/2033
50220P-AC-7 . LSEGA FINANCING PLC .1.GFE .. ...80.3470 |. ..9,803,153 |. 10,972,000 10,123,045 |.. ..179,125 | .2.000 |......3.993 ....06/26/2022 .. 04/06/2028
172967-NU-1 ... CITIGROUP INC .. . 1.GFE .. ...97.9250 |. ..2,937,750 |. .3,000,000 .3,000,000 |.. .4.910 |...... 4.909 ....05/17/2022 .. 05/24/2033
50220P-AD-5 ..... LSEGA FINANCING PLC .1.GFE .. ...85.9490 .. 4,297,450 |. .5,000,000 .5,072,616 |.. .2.500 |......2.275 ....10/04/2021 .. 04/06/2031 ...
191219-BE-3 ..... COCA-COLA REFRESHMENTS USA LLC evvveeeeeeeeeieeeeee fovee | e [T s .. 1.EFE ..|... . 109.3460 |... 328,038 |.... ... 300,000 |.. 305,828 |..oeeeeeniiieeee [eeeennnns (1,085) [oeeeecciiees oo e 6.750 |...... 6.267 ...05/07/2004 ...|....09/15/2028 ...
502431-AF-6 ..... L3HARRIS TECHNOLOGIES INC .... 2 s .. 2.BFE ..|... ...90.4640 |.......oennnn. 1,999,254 |.... .2,210,000 |.. i 2,001,863 [oeniiiiiiiinees e 22,101 Lo e e 2.900 |...... 4.734 ....04/04/2023 ...|....12/15/2029 ...
191241-AH-1 ... COCA-COLA FEMSA SAB DE CV ...eeeevveeneeeeemennneeeeenns fooe wen [ Conenn 1,2 s .. 1.G FE ..|... ...89.7730 |.oeeeirnnnnnns 4,543,412 |.... e 8,962,366 |...ooeeeeeniieeee feeeeeeee (1AT7) s oo e 2.750 |...... 3.065 ....09/06/2023 ...|....01/22/2030 ...
527298-BR-3 ... LEVEL 3 FINANCING INC ...ovvvvviniiiiiininiivcininneens oo e e 1,2 s .. 5.AFE ..|... ...49.6820 |.................248,410 |................ 500,000 |.......cooeeeeenn 868,372 |oeeniiiiiniinnns fooveennnnn 5,979 Lo o e 4.250 |...... 5.870 ....02/17/2022 ...|....07/01/2028 ...
195869-AD-4 ..... COLONIAL PIPELINE €O ...eeeeeeeeeeeeeeeeneeeeeemme o wee [ e [T s .. 1.G FE ..|... . 114.9830 |... . e (27,420 [ e e 8.375 |...... 6.1%6 ....06/17/2004 ...|....11/01/2030 ...
548661-DU-8 ..... LOWE'S COMPANIES INC . .. 2.AFE ..|... . ...99.5120 |.....oonennnns 5,136,809 |..............5,162,000 |..............5,250,088 |.......ccevvreeres [orrrrnnn (12,530) |oeeeeeeeeieeeeeees e s 4.500 |...... 4178 ....06/26/2022 ...|....04/15/2030 ...
20030N-BP-5 ..... COMCAST CORP .. 1.G FE ..|... .. 8,089,471...96.3350 |.eeuuunnnnnnn 7,350,361 |.... e 1,942,960 |oeeniieiiiiiees [ (22,281) |veeeeeeeeenees oo e 4.400 |...... 3.939 ...01/26/2017 ...|....08/15/2035 ...
548661-EA-1 ..... LOWE'S COMPANIES INC . .. 2.AFE ..|... 2,988,906 |...87.6400 |.............. 2,591,515 |.... ....2,981,023 1 (3,003) [ e e 2.625 |...... 2.498 ....06/19/2021 ...|....04/01/2031 ...
20030N-BQ-3 . COMCAST CORP ............ . 1.GFE .. 9,077,633 |...93.8380 |. ..6,768,535 |. .8,954,738 |.. ..(58,065) | .4.600 |......3.042 ....11/02/2021 .. 08/15/2045 ...
55342U-AH-7 ..... MPT OPERATING PARTNERSHIP LP .. ..3.CFE ..|... .. 459,375 ]...82.0360 |........coee.ens 410,180 |.... . 500,000 |. ....469,480 |..... 6,837 s e o 5.000 |...... 6.858 ...06/30/2022 ... |....10/15/2027 ...
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20030N-BZ-3 ..... COMCAST CORP ...evvveeiviiiiie e eecerni e ernai e .. 1.G FE .. ...84.4540 |............. 12,931,596 |.....ovnnnnns 15,312,000 |..cevvvennnns 15,889,899 [..oevvvveiiiiiinn Jovnnneen (17,376) [ i [ 4.000 |...... BTA3(FA s v 231,381 [ 612,480 |....09/22/2021 ... |....08/15/2047 ...
559222-AV-6 ... MAGNA INTERNATIONAL INC .. 1.G FE ..|... ...87.5440 |.............. 6,497,516 |.... .o 7,422,000 .. e 1,549,754 | e (19,11 [ e e 2.450 |...... 2.151 (D ....... e 8,082 |... .. 181,839 |....06/03/2021 ... |....06/15/2030 ...
20030N-CJ-8 ..... COMCAST CORP .. 1.G FE ..|... ...89.4700 |........ennnn. 8,947,000 |.... .. 10,000,000 |.. 09,962,285 [oiiiiiiiinnens v 1,983 L e e 3.900 |...... 3.935|MS ...... ... 130,000 |... .. 390,000 |....02/08/2018 ...|....03/01/2038 ...
571676-AA-3 ..... MARS INC .. 1.EFE ..|... L..97.3270 |.oeeeeiinnnns 1,946,540 |.... .2,000,000 |.. e 1,996,980 [oeenieiiiiiiieee e 2,381 [ e e 2.700 |...... 2.826 ... 13,500 |... .. 54,000 |....05/16/2019 ...|....04/01/2025 ...
20030N-DL-2 ..... COMCAST CORP ... .. 1.G FE ..|... ...66.6580 |............. 3,999,480 |.... .6,000,000 |.. 05,958,283 [ e 1,015 L e e 2.800 |...... 2.837 cen 17,467 |... . ....05/20/2020 ...|....01/15/2051 ...
571676-AB-1 ..... MARS INC .. 1.EFE ..|... ...92.3650 |... ....10,761,446 |.... 11,651,000 |.. 1,078,746 e e 78,654 | e e 3.200 |...... 4.098 .... 93,208 |... 372,832 |....05/25/2022 ... |....04/01/2030 ...
20030N-ED-9 ... COMCAST CORP ... .. 1.G FE ..|... . 100.5200 |.............. 1,020,278 |.... 976,619 [.oovvviieriiniies foeviinennnnn 960 [ o e 4.550 |...... 5.417 .. 29,762 |... ....11/13/2023 ...|....01/15/2029 ...
571903-BL-6 ..... MARRIOTT INTERNATIONAL INC .. .. 2.BFE ..|... . 100.6430 |.............. 5,080,459 |.... 8,948,656 |...ooieeieiiiiees e 7,988 [ e e 4.900 |...... 5.332 52,219 ... ....08/10/2023 ...|....04/15/2029 ...
202795-JP-6 ..... COMMONWEALTH EDISON CO ..... 1FFE .. ...84.0080 |. .. 5,340,223 |. .6,303,169 |.. .4.000 |......4.047 . 84,667 ....02/11/2019 .. 03/01/2049
573284-All-6 ..... [MARTIN MARIETTA MATERIALS INC . .2.BFE .. ...85.1810 |. ..2,299,887 |. .2,745,339 |.. .2.400 |......2.150 . 29,880 ....07/22/2021 .. 07/15/2031
202795-JR-2 ..... |COMMONWEALTH EDISON CO ..... 1FFE .. ...86.4880 |. .. 4,324,400 |. .4,990,258 |.. .2.200 |......2.234 . 36,667 ....02/18/2020 .. 03/01/2030 ...
59523U-AR-8 ..... MID-AMERICA APARTMENTS LP .. 1.G FE ..|... ...87.6640 |....coonnnnnnt 6,012,874 |.... ee5,975,836 [oneeeeiiiiiieee foreeennnn 49,528 | e e 2.750 |...... 5.206 .... 55,539 [... ...08/02/2023 ...|....03/15/2030 ...
205887-AR-3 ..... CONAGRA BRANDS INC .. 2.CFE ..|... . 107.8190 |...ccvvvnnnnns 2,156,380 |.... 1,928,887 o e 11,908 [ e e 7.000 |...... 7.913 .... 35,000 |... ....08/10/1999 ...|....10/01/2028 ...
59523U-AS-6 ..... MID-AMERICA APARTMENTS LP .. 1.G FE ..|... ...81.3700 |...covvnnnnnns 1,993,565 |.... 002,005,358 [oeieeeeniieeee feeeeenen 28,805 [ e e 1.700 |...... 4.731 ... 15,734 |... ....12/19/2023 ...|....02/15/2031 ...
205887-CD-2 ..... CONAGRA BRANDS INC .. 2.CFE ..|... ...97.8080 |.....counnnnns 6,354,586 |.... e 1,978,560 [enneiiiiiinens e (79,894) Lo oo e 5.300 |...... 3.291 ... 57,390 |... ....06/22/2021 ...|....11/01/2038 ...
59524Q-AA-3 ... MID-ATLANTIC INTERSTATE TRANSMISSION LLC .... .. 2.AFE ..|... ...96.7000 |....cevvnnnnns 2,556,748 |.... 10002,839,300 [oeeneeeeeniieee feeeeeenns (44,737 | oo e 4.100 |...... 2.215 ... 13,852 |... ....05/27/2020 ...|....05/15/2028 ...
205887-CE-0 ..... CONAGRA BRANDS INC .. 2.CFE ..|... . ...96.8750 |.....counnnnns 2,869,438 |.... 003,936,087 [oiiiiiiiiiinens e (25,372) Lo o e 5.400 |...... 3.402 .... 26,658 |... ... 1171872021 ... |....11/01/2048 ...
606822-BR-4 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . Y .. 1.G FE ..|... .. 4,064,670 |...87.5810 |.....eennneenn 4,160,098 |.... e 4,069,289 oeeiieiiiiiiieee e 4619 [ e e 2.559 |...... 5.322 ... 42,543 |... ....12/12/2023 ...|....02/25/2030 ...
207597-EL-5 ..... CONNECTICUT LIGHT AND POWER CO ... 12 .. 1.EFE ..|... . 19,240,351 |...85.3440 |... ....16,436,401 |.... L 19,241,284 Lo 170 e e e 4.000 |...... 4.005 ... 192,590 |... ....06/15/2018 ...|....04/01/2048 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL INC .. 1, .2.BFE .. 2,994,034 |...90.3480 |. ..3,011,299 |. . 3,333,000 .3,055,978 |.. .2.750 |......4.273 . 19,859 ....04/29/2022 .. 04/13/2030
208251-AE-8 ..... CONOCOPHILLIPS CO 1. 1FFE .. 946,140 . 111.4760 |. ..1,114,760 |. .1,000,000 .980,744 |.. .6.950 |[......7.397 . 14,672 ....06/07/1999 .. 04/15/2029
617446-8P-7 ..... MORGAN STANLEY ... 1,2, . 1EFE .. 3,471,866 |...92.1480 |. ..3,753,188 |. .4,073,000 .3,548,816 |.. .3.622 |......6.130 . 36,881 ....11/04/2022 .. 04/01/2031
20826F-AD-8 ..... CONOCOPHILLIPS CO 1 1FFE .. . 12,964,350 |...98.1840 |. .12,273,000 |. 12,500,000 12,534,533 |.. .3.350 |......2.901 . 53,507 ....01/28/2015 .. 11/15/2024 ...
61747Y-ED-3 ..... MORGAN STANLEY ...... 1.2, . 1EFE .. 5,000,000 |...81.7120 |. ..4,085,600 |. .5,000,000 .5,000,000 |.. .2.239 |......2.239 . 49,756 ...07/15/2021 .. 07/21/2032 ...
209111-FY-4 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... 1 .. 1.G FE ..|... . 10,443,940 |...83.6960 |.............. 7,222,965 |.... .8,630,000 |.. 10,314,772 [ e (43,640) [ e e 3.950 |...... 2.872 ... 85,221 [... ....12/10/2020 ...|....04/01/2050 ...
61747Y-EH-4 ..... MORGAN STANLEY 1.2, .. 1.EFE ..|... .. 4,500,000 |...82.9380 |.....ceeeeeen 3,732,210 |.... .4,500,000 |.. eeed,500,000 [.ennieeeiiiiieee feeeeerieeeeeene e e e 2.511 |...... 2.511 e 22,285 |... ....10/14/2021 ...|....10/20/2032 ...
209111-GC-1 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... 12 .. 1.G FE ..|... .. 7,500,000 |...71.0200 |.....ounnnnnns 5,326,500 |.... e 1,500,000 [oenniiiiiiininns v e foiin e 3.200 |...... 3.200 .... 20,000 |... ....11/29/2021 ... |....12/01/2051 ...
62954H-AV-0 ..... 1.2 . .. 2.AFE ..|... .. 3,741,817 |...97.1660 |.............. 3,595,142 |.... e 3,693,929 [ e (13,191 [ e e 4.300 |...... 4.255 D ....... e 5,745 |... ....07/11/2023 ...|....06/18/2029 ...
21036P-AT-5 ..... CONSTELLATION BRANDS INC .. 12 .. 2.CFE ..|... ...89.0970 |... ....13,756,577 |.... ...18,759,427 co e (97,646) | [ e 4.500 |...... 3A7T0 [N ...... ... 100,360 |... . ....11/05/2021 ...|....05/09/2047 ...
637417-AL-0 ..... NNN REIT INC ... 12 .. 2.AFE ..|... . ...96.8550 |......ounnnnns 2,542,444 |.... ....2,834,010 U A (43,002) |-vvveeeeeemniens foreeeeeiiiiiiees e 4.300 |...... 2.436 [AO ...... .. 23,829 |... .. 112,875 |....08/17/2021 ...|....10/15/2028 ...
210371-AF-7 ..... EXELON CORP . 1. .2.BFE .. . 25,292,415 |. 113.4740 |. .23,262,170 |. 22,796,432 |.. .(210,874) |. .7.600 |......5.867 ,558,000 |....01/18/2005 .. 04/01/2032 ...
637417-AN-6 ..... NNN REIT INC ... 1,2 L2.AFE .. . 11,120,048 |...86.2340 |. 10,472,257 |. 11,087,432 |.. (8,615) . .2.500 |......4.002 125,000 |....12/11/2023 .. 04/15/2030
224044-AG-2 . COX COMMUNICATIONS INC ..2.BFE .. . 102.5040 |. ..2,050,080 |. .2,013,158 |.. (8,306) |. .7.625 |......7.140 152,500 |....12/21/199% .. 06/15/2025
655664-AS-9 . NORDSTROM INC ..... 1,2 L3.AFE .. ...93.5340 |. ..748,272 |. 714,532 |.. .8,722 |. .4.000 |......7.838 16,000 |....08/16/2023 .. 03/15/2027
224044-CJ-4 ..| COX COMMUNICATIONS INC 1,2 .2.BFE .. ...95.1140 |. ..1,808,117 |. 1,898,777 |.. .3.500 |......3.535 66,535 |....08/29/2017 .. 08/15/2027 ...
66977W-AP-4 ..... NOVA CHEMICALS CORP 12 ..3.CFE ..|... ...98.0850 |... 490,425 |.... ... 500,000 |.. 479,402 |eeeveeeeieiies feeeee e 14,085 | [ s 5.000 |...... 8.336 25,000 |....06/30/2022 ...|....05/01/2025 ...
224044-CN-5 ... COX COMMUNICATIONS INC 12 .. 2.BFE ..|... ...84.6270 |.......ounnnns 2,009,891 |.... .2,375,000 |.. 1,999,838 [ e 1,370 [ o e 2.600 |...... 5.182 ....12/18/2023 ...|....06/15/2031 ...
674003-C@-5 ..... Oaktree Capital Management L.P. .. N L R .. 1.G FE ..|... L 779108 |ooeeeeennnnnns 1,558,215 |.... .2,000,000 |.. 002,000,000 |..eeeeeenniiiees fereerreiieeeeene e e e 3.060 |...... 3.060 s ....10/14/2021 ...|....01/12/2037 ...
224044-CS-4 ... COX COMMUNICATIONS INC 12 .. 2.BFE ..|... . 104.2810 |... RN <1< 0/ O R 3 ) R AR RN 5.700 |...... 5.7117 27,708 |....06/12/2023 ...|....06/15/2033 ...
68233J-CN-2 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC .. 12 . .. 1.F FE ..|... ...98.7580 |... 957,534 oo e 1274 | e s 4.300 |...... 5.404 21,978 |....11/07/2023 ...|....05/15/2028 ...
225401-AT-5 ..... UBS GROUP AG ... 1,25 . [ 1.GFE ... ...91.6260 |... i 4,696,307 [onniiiiiiiinns e (3,383) [ e e 1.305 |...... 1.343 ... 61,335 [....02/09/2021 ... |....02/02/2027 ...
68389X-CH-6 ..... ORACLE CORP ... 1,2 ... .. 2.BFE ..|... . 107.4930 |....covnnnnnns 7,546,009 |.... e 7,092,095 [oeeniieiiiiiieee foeeeeene (1,081) [ oo e 6.150 |...... 5.934 .. 184,500 |....11/13/2023 ... |....11/09/2029 ...
22822V-AG-6 ..... CROWN CASTLE INC . 1,2 ... .. 2.BFE ..|... ...98.3350 |.......ounnnns 4,916,750 |.... 4,998,583 [ e 2,074 Lo o e 3.200 |...... 3.243 .. 160,000 |....07/25/2017 ...|....09/01/2024 ...
68389X-CN-3 ..... ORACLE CORP ... 1, .2.BFE .. ...99.5060 |. .. 1,996,090 |. .2,000,658 |.. .4.650 |......4.699 . 69,959 |....02/02/2023 .. 05/06/2030 ...
22822V-8B-6 ..... CROWN CASTLE INC .evvvnniiiiiiniiiiiiiiiiiiiiniiinnias 1, ..2.BFE ..|.. .. 999,725 1...98.7410 |...oovvunnnnnnnns 989,385 |.... .1,002,000 |. 999,931 | o208 i e s 4.800 |...... 4.850 . 16,700 |....04/24/2023 ... |....09/01/2028 ...
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69349L-AR-9 ..... L O R (e R N L 1GFE e 5,863,260 |...96.3340 |.............. 5,780,040 |.euirrinnnnn 6,000,000 |..eevunnnnnnns 5,892,569 FC-T/ PO A RN 4.050 |...... 4488 [JJ ..ot |oeviinnnnnn.. 104,625 |oeeeenneeneee 243,000 |....07/27/2022 ...|....07/26/2028 ...
239753-DL-7 ... TARGET CORP .. 1.F FE ..|... . 109.1280 |... 900,000 |eeevrrunneeeeenn 913,439 | e (2,460) [ oo e 6.650 |...... 6.270 |FA ...... . 59,850 |....11/07/2001 ...|....08/01/2028 ...
T1424V-AA-8 ..... PERMIAN RESOURCES OPERATING LLC .. .. 3.CFE ..|... . 103.1370 |... 1,000,000 |..evenreeeennn 1,000,000 [oiiiiiiniiiins Jovvnniniiiiininns fooreiiiis e e 7.000 |...... 7.002|dJ ....... ....09/06/2023 ...|....01/15/2032 ...
244199-BF-1 ..... DEERE & CO . .. 1.F FE ..|... ...90.0210 |.............. 3,366,785 |.............. 3,740,000 |.............. 3,620,894 |.....ccceerriiines forrerrneennd, 282 | e e 3.900 |...... 4149 (D ....... .. 145,860 |....01/12/2016 ...|....06/09/2042 ...
T247K-AJ-T ... PILGRIMS PRIDE CORP ... 1 .. 2.CFE ..|... ...90.3420 |... reeeveeneeen 1,000,000 [oanniiiinnnnn876,225 i e 13,108 [ [ e 4.250 |...... 6.403 (A0 ...... ... 42,500 |....09/19/2022 ...|....04/15/2031 ...
24703D-BF-7 ..... DELL INTERNATIONAL LLC . 12 .. 2.BFE ..|... L. 75.7250 |ooeeeenninnnns 6,171,588 |.... 18,069,065 |...ooeeeiriiiieee foreeeennnn3,499 | e e 3.375 |...... 3.450 (D ....... .. 275,063 |....12/20/2021 ... |....12/15/2041 ...
T4340X-CA-T7 ..... PROLOGIS LP 12 .. 1.G FE ..|... ...83.1420 |.....counnnnns 3,265,818 |.... 03,093,531 [ e A8 L e e 1.750 |...... 5.399 |FA ...... ... 68,740 |....10/26/2022 ...|....02/01/2031 ...
251566-AA-3 ..... DEUTSCHE TELEKOM AG L2 .. 2.AFE ..|... ...80.0910 |..ccevrnnnnnns 5,606,370 |.... e 1,887,189 [ e (12,135) [ o e 3.625 |...... 3.223 | ....... .. 253,750 |....12/14/2021 ...|....01/21/2050 ...
74460D-AJ-8 ..... PUBLIC STORAGE OPERATING CO .... 1, 1FFE .. ...85.4630 |. ..1,709,260 |. . 1,999,566 |.. .2.250 |......2.253 . 45,000 |....11/04/2021 .. 11/09/2031
25156P-AR-4 . DEUTSCHE TELEKOM INTERNATIONAL FINANCE B . 1. L2.AFE .. ...95.5630 |. .. 3,103,886 |. . 3,894,597 |.. .. (25,309) | .4.875 |......3.398 ...01/12/2022 .. 03/06/2042
T44600-AF-4 ..... PUBLIC STORAGE OPERATING CO ............... 1, 1FFE .. . 103.3270 |. ..3,078,111 |. . 2,992,403 |.. ...(8%) [. 5,125 [1.....5.022 | JJ i [ 85,735 | ....08/09/2023 .. 01/15/2029 ...
25156P-BB-8 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B .... 1, .. 2.AFE ..|... ...99.1480 |... 996,437 |.... ....1,002,743 e AT [ e et 4.375 |...... 4.431 ...06/14/2018 ...|....06/21/2028 ...
75281A-BJ-7 ..... RANGE RESOURCES CORP 1 .. 3.CFE ..|... . 104.1360 |.....cvvnnnnns 1,041,360 |[.... ....1,041,327 (A7) [ e e 8.250 |...... 7.722 ....04/21/2023 ...|....01/15/2029 ...
25156P-BC-6 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B . 1, .. 2.AFE ..|... ...96.9030 |...ccevnnnnnns 5,586,458 |.... 5,748,260 |..eieeiiiiiiiees e 788 | e e 4.750 |...... 4.778 ....08/15/2022 ...|....06/21/2038 ...
75281A-BK-4 ..... RANGE RESOURCES CORP .. 1 .. 3.CFE ..|... ...92.6170 |.................463,085 |................ 500,000 |.....coeveeeennnd94,528 |ouenniiiiininnns fovvvvineenn 788 e o e 4.750 |...... 4.959 ....02/09/2022 ...|....02/15/2030 ...
25243Y-AZ-2 ... DIAGEO CAPITAL PLC .... 1, .. 1.G FE ..|... ...97.8860 |... . e (2,803) |oeeeeeeeeeeens e s 3.875 |...... 3.733 ....06/05/2018 ...|....05/18/2028 ...
756109-AR-5 ..... REALTY INCOME CORP 1 .. 1.G FE ..|... ...98.1910 |...covvnnnnnns 2,015,861 |.... 2 (29,438) [ouvniiis e e 4125 |...... 2.564 ....12/12/2019 ...|....10/15/2026 ...
25245B-AA-5 ... DIAGEO INVESTMENT CORP .. .. 1.G FE ..|... L..91.1300 |.oeeernnnnnnns 1,284,933 |.... e 1,485,857 oo e (2,793) [ e e 4.250 |...... 3.840 ...05/16/2019 ...|....05/11/2042 ...
78016F-Z5-6 ..... ROYAL BANK OF CANADA .. 1.EFE ..|... ...98.9110 |..ocovvnnnnnns 1,978,220 |.... .... 1,999,994 I AR R 4.240 |...... 4.240 ....07/25/2022 ...|....08/03/2027 ...
25389J-AT-3 ... DIGITAL REALTY TRUST LP .2.BFE .. ...97.8980 |. .. 3,795,505 |. . 4,327,584 |.. (100,621) . .4.450 |......1.633 ...12/03/2020 .. 07/15/2028
78351M-AA-O ..... RYAN SPECIALTY LLC .... L4.AFE .. ...93.4510 |. 93,451 |. ..89,918 |.. .918 |. .4.375 |......6.402 ....04/21/2023 .. 02/01/2030
25389J-AV-8 . DIGITAL REALTY TRUST LP .2.BFE .. . 101.9790 |. ..764,843 |. 742,804 |.. . 1,316 |. .5.550 |......5.820 ....03/08/2023 .. 01/15/2028
78355H-KN-8 . RYDER SYSTEM INC . .2.BFE .. ...97.8830 |. .. 1,957,660 |. 1,999,779 |.. .326 | .2.500 |......2.517 ....08/01/2019 .. 09/01/2024 ...
254687-ET-9 ..... WALT DISNEY CO ... . 1.GFE .. . 104.8350 |. ..8,617,437 |. .8,220,000 10,172,327 |.. ..(66,086) | .5.400 |......3.695 ...08/03/2022 .. 10/01/2043 ...
808513-BA-2 ..... CHARLES SCHIIAB CORP ... .. 1.F FE ..|... ...93.7090 |......ounnnnns 3,022,115 |.... .3,225,000 |.. ....3,024,111 ... 32,254 | 3.250 |...... 4.567 [MN ...... .. 104,813 |....12/16/2022 ...|....05/22/2029 ...
254687-EV-4 ..... WALT DISNEY CO .. 1.G FE ..|... ...96.4790 |...covnnnnnnns 2,894,370 |.... .3,000,000 |.. .... 3,826,985 .. (29,591) | 4.750 |...... 2932 |MS ...... .. 142,500 |....11/03/2021 ...|....09/15/2044 ...
808513-BC-8 ..... CHARLES SCHIIAB CORP ... .. 1.F FE ..|... . 100.4490 |.............. 1,974,827 |.... .1,966,000 |.. ....1,977.211 ... (1,480) |. 4.625 |...... 4.516 [MS ...... ... 90,928 |....12/14/2022 ...|....03/22/2030 ...
254687-EX-0 ..... WALT DISNEY CO .. 1.G FE ..|... ...98.2460 |.....oounnnnn. 3,993,700 |.... .4,065,000 |.. .... 4,216,902 .. (4,09) [. 4.950 |...... 4.671 (A0 ...... ..201,218 |....01/04/2017 ...|....10/15/2045 ...
80874D-AA-4 ..... SCIENTIFIC GAMES HOLDINGS LP ..4.CFE ..|.. ...93.4640 |......ooennnn. 1,028,104 |.... .1,100,000 |.. .... 1,095,087 6.625 |...... 6.712|MS ...... ... 12,875 |....08/17/2022 ...|....03/01/2030 ...
254687-FB-7 ..... WALT DISNEY CO .. 1.G FE ..|... . ...95.9080 |... ...10,096,235 |.... 10,527,000 |.. ...10,478,419 4.750 |...... 4.783 [MN ...... ..500,033 |....04/06/2017 ...|....11/15/2046 ...
81180W-BD-2 ..... SEAGATE HDD CAYMAN . .3.BFE .. 1,040,785 |...89.4410 |. 1,162,733 .1,300,000 .1,066,153 |.. 4,125 |......7.456 . 53,625 |....12/16/2022 .. 01/15/2031 ...
254687-FNI-3 WALT DISNEY CO ... . 1.GFE .. 2,779,147 |...68.7200 |. 1,966,079 |. .2,861,000 .2,783,201 |.. .2.750 |......2.901 . 78,678 |....12/28/2021 .. 09/01/2049
81685V-AA-1 ..... [SEMPRA INFRASTRUCTURE PARTNERS LP .2.CFE .. .. 986,190 |...82.2650 |. ..822,650 |. .1,000,000 ....988,554 |.. .3.250 |......3.414 ....01/11/2022 .. 01/15/2032
25468P-CR-5 ..... [DIS 4.125 12/01/41 MIN .. . 1.GFE .. . 15,496,964 |...89.7210 |. . 13,353,176 |. 15,382,092 |.. ..(19,030) | .4.125 |......3.864 ....04/13/2018 .. 12/01/2041
83001A-AD-4 ..... [SIX FLAGS ENTERTAINMENT CORP s .4.CFE .. . 100.2460 |. .. 1,002,460 |. ....956,495 |.. . 1,579 | .7.250 |......8.044 ....00/05/2023 .. 05/15/2031 ...
25468P-CX-2 ... DIS 3.700 12/01/42 MTN N L, .. 1.G FE ..|... ...84.6640 |.............. 7,668,865 |.... 8,811,205 [ e 8648 | e e 3.700 |...... 3.905 ...06/13/2017 ...|....12/01/2042 ...
835495-AP-7 ... SONOCO PRODUCTS CO 12 .. 2.BFE ..|... ...85.3380 |.......ounnnns 4,266,900 |.... 4,992,491 Lo el 814 L e e 2.850 |...... 2.871 ....01/11/2022 ...|....02/01/2032 ...
25470D-AT-6 ..... DISCOVERY COMMUNICATIONS LLC ..eevvveeeeeeeeenieeeees feen e 12 .. 2.CFE ..|... ...86.2990 |....covnnnnnns 4,314,950 |.... 6,131,432 [ et (80,157 [ e e 5.200 |...... 3.734 ...06/29/2021 ...|....09/20/2047 ...
842587-DS-3 ... SOUTHERN CO 12 .. 2.BFE ..|... . 104.0770 |...covvnnnnnns 3,122,310 |.... 02,999,996 [oniiiiiiiiiinens oeviiiiiin 26 e i e 5.500 |...... 5.500 ....09/056/2023 ...|....03/15/2029 ...
256677-AE-5 ..... DOLLAR GENERAL CORP ... 12 .. 2.BFE ..|... ...96.9630 |...ccovnunnnns 2,773,142 |.... e 2,901,120 [ e (12,805) [ e e 3.875 |...... 3.374 ....04/01/2020 ...|....04/15/2027 ...
845467-AR-0 ..... SOUTHWESTERN ENERGY CO 12 .. 3.AFE ..|... ...97.3690 |... ..2,013,591 |.... .. 2,017,983 [ e 6,437 e i e 5.375 |...... 5.921 ....08/07/2023 ...}|....02/01/2029 ...
256677-AG-0 ..... DOLLAR GENERAL CORP ... 1,2 e .. 2.BFE ..|... . ...92.1570 |... 841,393 |.... ..913,000 |.. 964,306 |....oeeevnnniereee [eeeennnne (7,816) [eeeeeeecciiees oo e 3.500 |...... 2.487 ...03/05/2021 ...|....04/03/2030 ...
855244-AU-3 ..... STARBUCKS CORP ......... 1,2 e .. 2.AFE ..|... 991,443 |...90.8800 |... 725,222 |.... ... 798,000 |.. 981,403 [oveeiiviiiinnee fovvvnnnns (A,750) [ oo e 4.450 |...... 3.123 ....11/02/2021 ...|....08/15/2049 ...
256677-AH-8 ..... [DOLLAR GENERAL CORP 1, .2.BFE .. . 27,721,862 |...79.2990 |. 17,997,701 |. 22,696,000 27,377,091 |.. .(120,683) | 4,125 |......2.969 ....11/23/2021 .. 04/03/2050 ...
872540-AT-6 ..... TJX _COMPANIES INC ..... 1, . 1.FFE ..|.. 5,285,743 |...96.6710 |.............. 4,947,622 |.... .5,118,000 |. .... 5,250,340 P PO (19,626) [.ooovevveinninee Jovvevinniiiiinnn foenns 3.875 [...... 3.395 | A0 ...... .. 198,323 |....04/12/2022 ...]....04/15/2030 ...
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256746-AH-1 ..... DOLLAR TREE INC ...oevvvviiniiiiiiiiineeecciiiieeeeevniens oo wen e [1,2 s L2BFE L 799,883 [...97.8540 |......ccevvnnnnns 784,789 |ouvveniieiiinnnn 802,000 |.eevvvuunnennns 800,985 [.oovieviiviiinnee forvrnnnnennnn 207 o o e 4.200 |...... L3728 1 1 FON 4,304 ....04/05/2018 ...|....05/15/2028 ...
87264A-BD-6 ..... T-MOBILE USA INC ..eeeveeeeeeeeeeeeeeeeeeeeeeeeeee foe e | [ 1,2 s .. 2.BFE ..|... ...1,999,140 |...97.0400 |.............. 1,940,800 |.... .2,000,000 |.. e 1,999,558 |.eeeiiiiiiees e 124 e e e 3.750 |...... 3.757 [AO ...... .... 15,833 |[... ....04/02/2020 ...|....04/15/2027 ...
256746-AK-4 ..... DOLLAR TREE INC ...oevvvvieniiiiiiiineeeeeiiiieeeeevnnens oo ven e [1,2 s .. 2.BFE ..|... ...69.4880 |............n. 7,911,904 |.... ...10,976,148 e 4,685 [ e e 3.375 |...... 3.561 (D ....... e 32,028 ... ....04/11/2023 ...|....12/01/2051 ...
874060-AW-6 ..... TAKEDA PHARMACEUTICAL CO LTD ..veeeeeeiereeeeneieeeee oo e [ Covn | 1,2 s .. 2.AFE ..|... . 101.5080 |...ccevvennnns 2,458,524 |.... 2,776,380 oeeeeeeeniieee foeeeeeee (72,540) |-vveeeeeeeeeees foeeeeeeiiiis e 5.000 |...... 1714 ...... 11,774 . ....12/04/2020 ...|....11/26/2028 ...
257469-AG-1 ..... DOMINION ENERGY INC .evvvnivviinnnnniniinnnieeeveenens oo vee [ e [T .. 2.BFE ..|... . 106.3480 |... ....13,506,196 |.... 13,471,952 [ | (63,937) |vvveneeeviininns forriiviiii | 6.750 |...... 5.868 | ....... ....01/14/2005 ...|....12/15/2032 ...
89236T-HG-3 ..... TOYOTA MOTOR CREDIT CORP ..eevveeeeeeeneneeeeemenneeee o wee [ e [T s .. 1.EFE ..|... ...89.3290 |...ccovnnnnnns 1,786,580 |.... .... 1,999,505 e 183 [ e [t 1.150 |...... 1.157 |FA ...... ...08/11/2020 ...|....08/13/2027 ...
26138E-AY-5 ..... KEURIG DR PEPPER INC 2 s .. 2.BFE ..|... .. 983,352 ]...88.7590 |.......eeunnn. 1,069,546 |.... 988,861 |..evvvenvvriiinnn foeeeeneennnd 392 | o e 4.420 |...... 5.850 (D ....... ....10/03/2022 ...|....12/15/2046 ...
89788J-AA-T ..... TRUIST BANK .. 1.F FE ..|... 2,993,820 |...95.5320 [....eeeeeennn 2,865,960 |.... n2,998,488 |..ieeiiiiiieeee e 1,248 | e e 1.500 |...... 1.543 [MS ...... ....03/04/2020 ...|....03/10/2025 ...
26441C-AP-0 . DUKE ENERGY CORP . .2.BFE .. ...91.5600 |. ..5,876,321 |. .6,860,2% |.. .4.800 |......4.301 ....06/07/2021 .. 12/15/2045 ...
902133-AY-3 . TYCO ELECTRONICS GROUP SA . . 1.GFE .. .. 86.6880 |. ..879,883 |. .1,002,006 |.. .2.500 |......2.677 ....02/02/2022 .. 02/04/2032
26441C-BM-6 ..... [DUKE ENERGY CORP . .2.BFE .. ...76.6940 |. ..3,148,289 |. .4,213,688 |.. .3.300 |......3.098 ....11/04/2021 .. 06/15/2041 ...
90352J-AC-7 ..... UBS GROUP AG .. 1.G FE ..|... ...96.5010 |..ccevnnnnnnns 4,109,013 |.... e 8,628,216 oeeeeeeeiiieeeee feeeeens (111,900) [ o e 4.253 |...... 1.482 [MS ...... .. 181,093 |....11/19/2020 ...|....03/23/2028 ...
26442C-AM-6 ... DUKE ENERGY CAROLINAS LLC . 2 s .. 1.F FE ..|... ...88.5550 |............. 3,542,200 |.... ... 4,642,323 L (27891) | e e 4.250 |...... 3.05 (D ....... .. 170,000 |....11/15/2021 ... |....12/15/2041 ...
90383*-AA-6 ..... US RE Company, LLC .eevveeiieeinnieeeeemnneeeeeennees foeevee [ [T s .. 1.GPL ..|... . 102.5469 |... ....10,254,692 |.... 10,000,000 |...oeeeemnnineee foreemmeniereeenee o o e 5.970 |...... 5.970 [MS ...... ..598,658 |....09/15/2022 ...|....09/15/2029 ...
26442C-AP-9 ... DUKE ENERGY CAROLINAS LLC . .. 1.F FE ..|... ...80.1250 |.......eennnns 5,700,894 |.... B T VTR 7 R R £ V(123 AU AP RN 3.750 |...... 2.801 ....12/13/2021 ...|....06/01/2045 ...
907818-FJ-2 ..... UNION PACIFIC CORP .. 1.G FE ..|... ...93.4650 |....coounnnnns 2,760,021 |.... e 2,971,802 [oeeeieiiiieeee feeeeeeeen (8,906) [ o e 2.150 |...... 1.928 ....02/27/2020 ...|....02/05/2027 ...
26442C-AR-5 ... DUKE ENERGY CAROLINAS LLC . .. 1.F FE ..|... . ...81.2170 |... ..4,791,808 |.... e 1,146,054 [ e (42,221) [ e e 3.875 |...... 2.5% ....11/24/2020 ...|....03/15/2046 ...
90932L-AG-2 ..... UNITED AIRLINES INC .. 3.BFE ..|... .. 1,001,250 |...97.5320 |... 975,320 |.... e 1,000,658 |...oeeeeeiiiieee feeeeeeeeee e (BA7) [ e e 4.375 |...... 4.336 ...02/04/2022 ...|....04/15/2026 ...
264420-BH-6 ... DUKE ENERGY CAROLINAS LLC . .. 1.F FE ..|... 6,978,090 |.. 76.6600 |... ..5,366,200 |.... 8,978,931 [ e 827 e i e 3.550 |...... 3.567 ....03/01/2022 ...|....03/15/2052 ...
91159H-HX-1 US BANCORP .......ceeeeeeee . 1.GFE .. ...98.2090 |. ..982,090 |. .999,881 |.. .2.400 |......2.421 ....07/24/2019 .. 07/30/2024
26442U-AK-0 . DUKE ENERGY PROGRESS LLC 1FFE .. ...62.9780 |. ..5,331,088 |. .8,420,910 |.. 1,149 | .2.500 |......2.527 ....08/17/2020 .. 08/15/2050
913017-CY-3 . RTX CORP e L2.AFE .. ...97.6880 |. 1,624,551 |. . 1,848,503 |.. ..(38,311) | 4125 |......1.612 ....10/27/2020 .. 11/16/2028
26442U-A0-7 . DUKE ENERGY PROGRESS LLC 1FFE .. . 103.3490 |. .. 4,392,333 |. . 4,249,090 |.. .5.250 |......5.253 ....03/06/2023 .. 03/15/2033 ...
92047\W-AD-3 . VALVOLINE INC ...crvveennns L4.AFE .. ...99.4530 |. . 468,000 452,155 |.. .4.250 |......4.898 ...09/23/2022 .. 02/15/2030 ...
26444H-AL-5 ... DUKE ENERGY FLORIDA LLC ... .. 1.F FE ..|... ...68.4370 |... .6,000,000 |.. 5,967,356 3.000 |...... 3.029 ....11/29/2021 ... |....12/15/2051 ...
92343V-GH-1 ... VERIZON COMMUNICATIONS INC .. .. 2.AFE ..|... ...90.4040 |... .3,000,000 |.. 2,999,162 2.100 |...... 2.107 ....08/11/2021 ...|....03/22/2028 ...
26875P-AN-3 ..... EOG RESOURCES INC .. 1.G FE ..|... ...98.0080 |... .4,686,000 |.. 4,683,049 3.150 |...... 3.202 ....12/12/2017 ...|....04/01/2025 ...
927804-FZ-2 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 2.AFE ..|... ...96.9920 |... 1,756,000 |.. 1,883,276 3.800 |...... 1.909 ....05/14/2020 ...|....04/01/2028 ...
26875P-AN-1 ..... EOG RESOURCES INC .. 1.G FE ..|... ...92.0420 |... 6,745,950 3.900 |...... 3.772 . ....11/30/2017 ...|....04/01/2035 ...
927804-GH-1 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...97.6860 |....coeunnnnns 3,919,162 |.... 4,002,908 3.750 |...... 3.822 .. 150,450 |....05/16/2022 ... |....05/15/2027 ...
26882P-AR-3 ..... ERAC USA FINANCE LLC . L2.AFE .. . 112.5180 |. .. 1,687,770 |. .1,499,201 |.. .6.700 |......6.707 100,500 |....05/25/2004 .. 06/01/2034 ...
92837T-AA-0 ..... VIRTUSA CORP ... .5.AFE .. ...85.9500 |. ..859,500 |. .1,000,000 .988,603 |.. .7.125 |......7.404 ...02/08/2022 .. 12/15/2028
26884A-BL-6 ..... ERP OPERATING LP . .1.GFE .. ...92.3540 |. .. 3,100,324 |. . 3,357,000 .3,012,251 |.. .3.000 |......5.169 | JJ ooees fooriiiinnnnnnnn 80,385 |niiiiiiiiiiii ....08/02/2023 .. 07/01/2029
92838*-AA-3 ..... Vistadet 2022-1 EETC Class A L2.APL L. ...99.7371 ..2,086,975 |. .2,092,477 |.. .6.850 |......6.847 ....08/18/2022 .. 10/05/2030
26884T-AL-6 ..... ERAC USA FINANCE LLC ............. L2.AFE .. ...98.6420 |. .. 3,452,470 |. . 3,499,425 |.. .3.850 |......3.869 ....06/19/2014 .. 11/15/2024 ...
928668-BN-1 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ... .. 2.AFE ..|... ...88.1370 |..ceernnennnns 3,525,480 |.... n3,991,894 [ e 1,996 [ e e 1.625 |...... 1.679 L1/17/2020 .. 1172472027 .
26884T-AS-1 ..... ERAC USA FINANCE LLC .... .. 2.AFE ..|... . 10,284,530 |...87.7020 |... 10,188,807 [oevnvviiiiiiiinee oeeeennnn (46,293) v o e 4.200 |...... 3.1 ....11/22/2021 ... |....11/01/2046 ...
95000U-2U-6 ..... WELLS FARGO & CO |- 2.AFE ..., .. 1,000,000 |...87.4540 |... e 1,000,000 [.eeneeeenniiiieee foeeeeriiieeeeenee e e e 3.350 |...... 3.350 ....02/23/2022 ...|....03/02/2033 ...
26884T-AX-0 ..... ERAC USA FINANCE LLC .... .. 2.AFE ..|... . 105.1540 |.............. 1,051,540 |.............. 1,000,000 |.......ccoeeeeenn995,046 |ooennveiinnnnnnns foovvvvnnenen 46 Jonininiiiiinns oo e 5.400 |...... 5.434 ....04/26/2023 ...|....05/01/2053 ...
95000U-2V-4 ..... WELLS FARGO & CO |- 2.AFE ..., ...95.4350 |... UUTURR FPRRTRRRP RN 3.52 |...... 3.525 ....08/17/2022 ...|....03/24/2028 ...
277432-AB-6 ..... EASTMAN CHEMICAL CO N R .. 2.BFE ..|... . 100.0340 |... ....10,003,400 |.... . . ...10,000,540 |...eeerirnninnns foreeenns [RETCA (0D} R R RN 7.250 |...... 7.103 ....01/29/1999 ...|....01/15/2024 ...
96145D-AH-8 ..... WRKCO INC 1,2 e .. 2.BFE ..|... ...96.5770 |..coevnnnnnnns 1,731,626 |.... ....1,793,000 |.. e 1,918,201 e [ (29,474) |veeeeeeeeeees o e 4.000 |...... 2177 ...04/05/2021 ...|....03/15/2028 ...
277432-AL-4 ..... EASTMAN CHEMICAL CO ... 1,2 e .. 2.BFE ..|... ...90.9490 |... ... 11,429,561 |.... 12,567,000 |.. 14,849,981 [ e (89,018) e e e 4.800 |...... 3.446 ...10/05/2021 ...|....09/01/2042 ...
98310W-AQ-1 ..... TRAVEL + LEISURE CO 1,2 .3.CFE .. ...89.4510 |. ..107,341 |. . 120,000 ... 103,801 |.. 4.625 |......7.392 ....12/15/2022 .. 03/01/2030 ...
278062-AE-4 ..... EATON CORP ..vveeiivienieniiiiiiiiiniesiiaiissescnannaas 1.. L 1.GFE L ...91.9860 |... ... 20,540,474 |.... ...22,330,000 |. 21,702,758 i e 20,768 i o e 4.150 |...... 4.369 ...05/23/2016 ... |....11/02/2042 ...
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984851-AF-2 ..... YARA INTERNATIONAL ASA ...oovvviiiiiiiiieeeeerniies fean e [CRR—. 1,2 e 2B FE | 6,993,153 |...97.5380 [.....ceeeeenn 6,583,815 [cieiennnnn 6,750,000 |.eevvennnnnnns 6,927,441 |ooiiiiiiiiines [ (38,261) | e | 4750 4.059 26,719 [oooiiiiinnnnns 320,625 |....03/30/2022 ...|....06/01/2028 ...
278865-BN-9 ..... ECOLAB INC 12 .. 1.G FE ..|... ...68.3290 |... .. 10,000,000 |.. e 9,976,617 [oeeeeeeiiiieeee e 588 [ e [022222.700 ). 2.712 ....12/06/2021 ...|....12/15/2051 ...
988498-AL-5 ..... YUM! BRANDS INC .. 12 .. 3.CFE ..|... ...96.8230 |... +..1,000,000 |...ooiieennnnnnnn912,222 i e TRB4 L i [ 4750 o 6.533 ...09/22/2022 ... |....01/15/2030 ...
29366M-AE-8 ..... ENTERGY ARKANSAS LLC 12 .. 1.F FE ..|... . 102.6610 |... .8,027,000 |-eevuneeeeenn 7,983,563 [oeeeiiiiieiiee e 1,595 [ e 2222252300 |- 5.372 ....08/14/2023 ...|....09/15/2033 ...
98956P-AT-9 ..... ZIMMER BIOMET HOLDINGS INC .. 12 .. 2.BFE ..|... ...90.6910 |... .2,667,000 |.ovennennnnnn 2,888,152 [ooeiiiiiiiiiiii e (34,421) [ e 0002230550 |l 2.066 ....07/20/2021 ...|....03/20/2030 ...
29379V-BA-0 ..... ENTERPRISE PRODUCTS OPERATING LLC .. 12 .. 1.G FE ..|... . ...96.2190 |... ....15,504,213 |.... 16,207,000 |.. 216,790,635 |oeoeeeeeeiiiiieee Joeeeeneen (18172) [ oo 0nn 42850 | 4.569 ...06/21/2018 ...|....03/15/2044 ...
98956P-AV-4 ..... ZIMMER BIOMET HOLDINGS INC 12 .. 2.BFE ..|... .. 6,013,200 |...85.5410 |..eeuunnnnnnns 5,132,460 |.... 8,010,671 [ v (1L249) [ o 4002222.600 ..o 2.574 ....12/07/2021 ...|....11/24/2031 ...
29379V-BC-6 ..... ENTERPRISE PRODUCTS OPERATING LLC .. 12 .. 1.G FE ..|... . 12,565,467 |...98.5020 |... LG 11,772,959 . 12,478,591 [ e (15,251 [ e 222250100 - 4.758 ....07/25/2017 ...|....02/15/2045 ...
094968-AA-0 ..... WR Carpenter No. 1 Pty Ltd .. 1. L2.CPL .. 4,881,768 |...84.5332 |. ..4,126,714 |. .4,881,768 |.. .5.760 ....10/28/2021 .. 11/01/2036
30306V-A€-8 ..... FLNG LIQUEFACTION 3, LLC 1 .2.CFE .. 4,305,000 |...86.7465 |. .. 3,734,439 |. .4,305,000 |.. .4.360 ....07/24/2019 .. 06/30/2039
31428X-AT-3 ..... FEDEX CORP ... 1 .2.BFE .. 3,934,020 |...83.2510 |. .. 3,055,312 |. .3,916,039 |.. ......3.386 ....01/13/2022 .. 08/01/2042 ...
31428X-AX-4 ..... FEDEX CORP ... A 2B FE L . 101.4760 |....ccenenn... 5,581,180 |.... 5,783,503 [oeeeeeeiiieeee feeeeennn (18,181 [ e 0nn042900 |- 4.373 ... 124,269 |... ...06/24/2014 ...|....01/15/2034 ...
31428X-BB-1 ..... FEDEX CORP ... AT .. 2.BFE ..|... .... 14,019,696 |...84.3460 |... .... 13,244,000 |.... . . 14,281,478 e e 38,301 [ s e 40100 .l 4.786 ... 268,243 |... ....07/05/2022 ...|....02/01/2045 ...
31428X-BE-5 ..... FEDEX CORP ... 12 .. 2.BFE ..|... .. 20,496,927 |...92.1610 |... ....16,297,751 |.... ...17,684,000 |.............20,336,736 |.eeevruueeeeennnn foneeen (81,214) [ e [ 4750 o 3.720 ... 107,332 |... ....02/25/2022 ...|....11/15/2045 ...
31428X-BG-0 ..... FEDEX CORP ... 12 .. 2.BFE ..|... ...89.6250 |.............. 4,481,250 |.... .5,000,000 |eevenneeennnn 5,919,704 [ e (28,317) [ e [ 42550 |l 3.352 .... 56,875 |[... . ....06/08/2021 ...|....04/01/2046 ...
31428X-BV-7 ..... FEDEX CORP ... 12 .. 2.BFE ..|... ...92.6330 |...ccovnnnnnns 4,631,650 |.... .5,000,000 |-eevuuneeeennn 5,374,085 [oooeeiiiiiiiiiis e (66,428) [ e 0222230100 | 1.633 .... 62,861 [... .. 155,000 |....12/08/2020 ...|....08/05/2029 ...
31428X-CE-4 ..... FEDEX CORP 12 .. 2.BFE ..|... .... 11,718,030 |...77.4040 |... ... 11,204,792 ... ...14,592,000 |.. 11,860,486 .nneiieiiineees v 7,741 Lo e 00000032250 |l 4.854 .... 60,597 |[... .. 474,240 |....08/01/2022 ...|....05/15/2041 ...
31620M-AU-0 ..... FIDELITY NATIONAL INFORMATION SERVICES I .... 12 .. 2.BFE ..|... .. 11,918,600 |...84.7130 |....eeeeeennn 8,471,300 |.... .. 10,000,000 |.. 11,805,743 e e (54,442) | e [ene 40500 ). 3.339 ... 170,000 |... ..450,000 |....11/16/2021 ...|....08/15/2046 ...
31620M-BT-2 ..... FIDELITY NATIONAL INFORMATION SERVICES I .... 12 .. 2.BFE ..|... 5,998,516 |...84.5360 |.............. 5,102,593 |.... ....6,008,275 v 3512 e [ [000002.250 | 2.320 ... 45,270 |... .. 135,810 [....02/23/2021 ...|....03/01/2031 ...
337738-AU-2 ..... FISERV INC ... 1, .2.BFE .. 2,980,014 |...94.1830 |. .. 2,586,265 |. .2,903,3% |.. .. (27,854) |. .2.33%4 . 48,055 ....08/05/2021 .. 07/01/2029
337738-AV-0 ..... FISERV INC ... 1, .2.BFE .. 5,921,716 |...88.3490 |. .. 4,287,577 |. .5,860,993 |.. ..(26,066) |. .3.188 106, 766 ....09/13/2021 .. 07/01/2049
340711-AW-0 ..... FLORIDA GAS TRANSMISSION COMPANY LLC . 1, .2.BFE .. 2,058,045 |...98.3090 |. 1,903,262 |. 1,958,632 |.. ..(16,839) |. .3.418 . 38,833 ....07/11/2017 .. 07/15/2025
341081-ER-4 ..... FLORIDA POWER & LIGHT CO .. 1. .1EFE .. 5,025,900 |. 108.2240 |. ..5,411,200 |. .5,013,955 |.. (1,082) | .5.912 . 74,375 ....10/20/2008 .. 10/01/2033 ...
341081-FG-7 ..... FLORIDA POWER & LIGHT CO .. 1 . 1EFE .. 4,521,451 |...88.6410 |. ..3,758,378 |. . 4,240,000 . 4,462,814 |.. ......3.648 . 14,310 ...05/23/2016 .. 06/01/2042 ...
341081-FQ-5 ..... FLORIDA POWER & LIGHT CO .. 1 .. 1.DFE ..|... 2,068,080 |...85.3090 |.............. 1,791,489 |.... .2,100,000 |.. 2,071,643 [ i 882 e e 00000032950 |l 4.038 ... 27,650 |... ....06/14/2018 ...|....03/01/2048 ...
341081-FR-3 ..... FLORIDA POWER & LIGHT CO .. 1 .. 1.DFE ..|... .... 11,989,320 |...87.4000 |... ....10,488,000 |.... ...12,000,000 |.. 11,990,787 e e 215 [ e e 4125 | 4.130 e 41,250 ... ....05/03/2018 ...|....06/01/2048 ...
341081-FU-6 ..... FLORIDA POWER & LIGHT CO .. 12 .. 1.DFE ..|... .... 10,094,647 |...85.6000 [.............. 8,645,600 |.... .. 10,100,000 |.. 10,095,195 [oniiiiiiiiinens v 109 s o 0000223990 |l 3.993 ... 134,330 |... . ....02/21/2019 ...|....03/01/2049 ...
341100-AL-2 ..... DUKE ENERGY FLORIDA LLC ..eeevveeeeeeeenneeeeeeenee fo wee [ e [T s .. 2.AFE ..|... .. 1,062,380 |. 106.7020 |.............. 1,067,020 |.... .1,000,000 |.. e 1,019,536 [oeeeeeeeiiiiieeee feeeeennnes (4,087) [oeeeecceeeees oo e0ne 62750 | 6.201 e 28,125 |... ... 67,500 |....12/21/2007 ...|....02/01/2028 ...
361448-BK-8 ..... GATX CORP .. 2.BFE ..|... ...98.0700 |......ovnnnnns 3,446,180 |.... e BATAOT6 e 30338 [ e 00040900 .l 5.052 .... 50,699 |[... .. 188,926 |....08/11/2022 ...|....03/15/2033 ...
361448-Bl-4 ..... GATX CORP ... .. 2.BFE ..|... . 103.8680 |....cevnnnnnnn 3,116,040 |.... e 2,990,495 [ooiiiiiiiiiiiieee e 285 e e 0022262050 | 6.092 ... 56,971 |[... e |[--..09706/2023 ... |....03/15/2034 ...
361448-BN-2 ... GATX CORP ... .2.BFE .. . 110.2510 |. .. 5,512,550 |. .5,333,249 |.. .6.009 . 56,542 e [-...12/05/2023 .. 05/01/2034 ...
36267V-AK-9 ..... GE HEALTHCARE TECHNOLOGIES INC .2.BFE .. . 106.6450 |. .. 8,531,600 |. .8,000,000 .8,000,000 |.. .5.905 .51,177 s ....11/09/2022 .. 11/22/2032 ...
369604-BF-9 ..... GENERAL ELECTRIC CO ... .2.BFE .. ...85.0740 |. .. 3,147,738 |. .3,700,000 .3,850,861 |.. .3.819 . 34,765 s ....03/04/2015 .. 10/09/2042
369626-3P-7 . GENERAL ELECTRIC CO .. 2.BFE .. . 13,421,220 |. 110.0820 |. 12,109,020 |. 11,000,000 12,770,898 |.. .4.33%2 ....07/28/2015 .. 01/14/2038
37045X-DH-6 . GENERAL MOTORS FINANCIAL COMPANY INC . .2.BFE .. .. 998,910 |...89.8150 |. ....999,314 |.. o 2.417 ....04/06/2021 .. 04/10/2028 ...
37045X-DR-4 ... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.BFE ..|... 1,998,040 |...92.1160 |... e 1,998,794 [ e 364 [ e 000222.350 | 2.370 ...01/06/2022 ...|....02/26/2027 ...
375558-BA-0 ..... GILEAD SCIENCES INC ... .. 2.AFE ..|... . 15,765,924 |...92.5340 |... . 15,607,199 [oiiiiiiiiiiens e (78,183) [ o 0een 42500 .o 3.330 ....01/13/2022 ...|....02/01/2045 ...
375558-BD-4 ... GILEAD SCIENCES INC ... .. 2.AFE ..|... ...95.4030 |....covnunnnns 4,770,150 |.... 8,198,121 [ e (BT TAA) | e e 4750 ) 3.207 ....10/22/2021 ...|....03/01/2046 ...
375558-Bl-4 ..... GILEAD SCIENCES INC s .. 2.AFE ..|... ...95.3810 |...covvnnnnnns 1,184,632 |.... e 1,263,739 [ e (7,907) [ o [00000.2.950 | 2.326 ....11/26/2019 ...|....03/01/2027 ...
377372-AN-7 ..... GLAXOSMITHKLINE CAPITAL INC evvvveneeeeennieeeeeennn foovee [ e [T s .. 1.F FE ..|... L..98.7310 |ooeeeennnnnnns 2,665,737 |.... 02,699,895 [oiiiiiiiiiiieee e en 22 e e 202230875 | 3.876 ....05/10/2018 ...|....05/15/2028 ...
38141G-CU-6 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... . 109.9110 |..ocevvennnnns 2,747,775 |.... 02,508,638 [...oeiiiiiiiniens v (B98) [ s e 60125 | 6.075 ....02/25/2004 ...|....02/15/2033 ...
38141G-WV-2 ..... GOLDMAN SACHS GROUP INC ... |- 2.AFE L., .. 994,450 |...94.9950 |.......oeennn. 1,021,196 |.... e 1,006,280 [..eeeeeeniiiieee feeeeennnn 11,048 [ e 30814 5.498 ...12/02/2022 ...|....04/23/2029 ...
38141G-XM-1 ... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... .. 3,000,000 |...92.1280 |.......oeeneen 2,763,840 |.... 203,000,000 [enniiiiiiiiiniens Joevieniiiieiiiien feeeeeeiis e o 1,093 | 1.093 ....12/04/2020 ...|....12/09/2026 ...
38141G-YA-6 ..... GOLDMAN SACHS GROUP INC . 1.FFE .. 2,000,000 |...92.1840 |. .. 1,843,680 |. .2,000,000 |.. oo 1,431 ....08/01/2021 .. 03/09/2027 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC ... . 1.FFE ..|.. 9,975,700 [...91.4820 |.............. 9,148,200 |.... .. 10,000,000 |. 09,967,198 | v (4,160) | s ennn 1,948 ) 2.068 .. 194,800 |....12/01/2021 ...|....10/21/2027 ...
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40052V-AC-8 ..... GRUPO BIMBO SAB DE CV ....eeevvveeneeiciiniieeecenniinns foen e [CRR—. T L 2AFE L 3,686,715 |...99.6930 |.............. 3,688,641 |......ccee 3,700,000 |.eevvunnnnns 3,699,229 |...ovvvviiiiiinnn o 1,540 i e e 3.875 |...... 3.919 143,375 |....06/25/2014 ...|....06/27/2024 ...
40052V-AD-6 ..... GRUPO BIMBO SAB DE CV ... (V- Tons .. 2.AFE ..|... 6,579,868 |...92.2680 |.............. 5,002,771 |.... .5,422,000 |.. 1 en6,507,439 [oieiiiiiiieee e (BB, TAT) | oo e 4.875 |...... 3.498 .. 264,323 |....12/06/2021 ...|....06/27/2044 ...
404119-BU-2 ..... [HCA INC ..ooviviiiiiiiiiiiiecciieeeecevieeecevii [oee e [ oo [1,2 0 .. 2.CFE ..|... ...98.9650 |........ounnnt 2,482,042 |.... 2,698,113 [ e (70,519) [ e e 4.500 |...... 1.539 .. 112,860 |....02/19/2021 ... |....02/15/2027 ...
404119-BV-0 ..... [HCA INC .oeeeeeeeeeeee e eeeeenes [oee e e [1,2 .. 2.CFE ..|... ...96.2810 |..ccevnnnnnnns 3,835,835 |.... 005,105,350 [enneeeeeeiiieeee foeeeeenen (30,713) [ e e 5.500 |...... 3.674 ....10/27/2021 ...|....06/15/2047 ...
404119-BY-4 ..... RN RO IR S .. 2.CFE ..|... ...95.3670 |....oovnnnnnns 3,747,923 |.... 4,739,591 [ e (1,067 [ e e 5125 |...... 3.361 ....12/21/2021 ...|....06/15/2039 ...
404119-BZ-1 ..... HCA INC e eeen e eeennes foeeeen [ [1,2 s .. 2.CFE ..|... ...93.0600 |....ccevnnnnnn 6,377,402 |.... 8,622,883 [.iieiiiiiiieee feeeeeennn (42,845) | e e 5.250 |...... 3.662 ...01/06/2022 ...|....06/15/2049 ...
404119-CS-6 ..... L0 S 1R [ It | .. 2.CFE ..|... ...84.6780 |.......ounnnns 3,387,120 |.... 03,940,916 [oiiiiiiiiiinnns 2,228 Lo e e 4.375 |...... 4.49% ...08/02/2022 ...|....03/15/2042 ...
404121-Ad-4 ..... HCA INC e eeen e eeennes foeeeen [ [1,2 s .. 2.CFE ..|... . 102.3400 |....coevnnnnns 1,081,587 |.....ceeennnn 1,008,000 [oeveennnneeeennnn997,920 [oeeniciiniiiines ovveenneeee e 574 | o e 5.625 |...... 5.873 ....09/13/2023 ...|....09/01/2028 ...
4041A2-AF-1 ..... [HBOS PLC .. .. 2.AFE .. . 10,864,230 |...96.1990 |. .10,581,890 |. .6.000 |......6.089 ....11/05/2003 .. 11/01/2033
413875-AN-5 . L3HARRIS TECHNOLOGIES INC . .2.BFE .. 7,459,050 |. 109.5250 |. ..8,214,375 |. .6.150 |......6.190 ....11/30/2010 .. 12/15/2040
413875-AT-2 ..... [L3HARRIS TECHNOLOGIES INC . .2.BFE .. . 14,671,104 |...98.8570 |. 11,071,984 |. .5.054 |......3.147 ....11/16/2021 .. 04/27/2045 ...
423012-AE-3 ..... HEINEKEN NV .. 2.AFE ..|... ...86.3350 |....coeuunnnns 2,650,485 |.... e 2,858,779 [oeeeeiiieeee e 17,761 s e e 4.000 |...... 5.749 .. 122,800 |....09/28/2022 ...|....10/01/2042 ...
423012-AG-8 ..... HEINEKEN NV .. 2.AFE ..|... ...89.2780 |.....covnnnnns 4,463,900 |.... 5,261,443 [ e (6,940) [ e e 4.350 |...... 3.998 ..217,500 |....10/11/2017 ...|....03/29/2047 ...
437076-BC-5 ..... HOME DEPOT INC ... .. 1.F FE ..|... ...99.7570 |..eeiinnnnnnns 1,995,140 |.... e 1,999,622 [ e 3,045 | e e 3.750 |...... 3.907 ... 75,000 [....09/13/2013 ... |....02/15/2024 ...
437076-BF-8 ..... HOME DEPOT INC ... .. 1.F FE ..|... ...92.9390 |... 13,279,590 [ e (88,754) | e e 4.400 |...... 2.873 .. 472,340 |....12/20/2021 ...|....03/15/2045 ...
437076-BH-4 ..... HOME DEPOT INC ... .. 1.F FE ..|... ...90.5230 |... 331191 [ e (27,840 [ e e 4.250 |...... 2.768 .. 148,325 |....02/04/2021 ... |....04/01/2046 ...
437076-BW-1 ..... HOME DEPOT INC ... .. 1.F FE ..|... ...98.5670 |.................985,670 |.............. 1,000,000 |.......coeeeeennn896,276 |ouevnvriinnnnnnns fovvvvinneenn 871 Joiiiiins [ s 3.900 |...... 3.984 ... 39,000 |....11/27/2018 ...|....12/06/2028 ...
437076-BX-9 ..... HOME DEPOT INC ... .. 1.F FE ..|... ...94.4940 |... 4,863,169 [ e (3,829) [ e e 4.500 |...... 4.264 ..211,320 |....01/03/2019 ... |....12/06/2048 ...
437076-BZ-4 ..... HOME DEPOT INC .. 1.F FE ..|... ...74.5180 |... 05,528,451 [ e (8,524) | e e 3125 |...... 2.787 .. 162,781 |....02/28/2020 ... |....12/15/2049 ...
448055-AP-8 . CENOVUS ENERGY INC .... .2.BFE .. ...95.7790 |. ....899,706 |.. .4.400 |......4.407 ....03/13/2019 .. 04/15/2029
454889-AR-7 . INDIANA MICHIGAN POWER CO . .1.GFE .. ...76.5210 |. 13,405,759 |.. .3.750 |......3.967 ....04/27/2018 .. 07/01/2047
454889-AS-5 . INDIANA MICHIGAN PONER CO . . 1.GFE .. ...96.5100 |. ..2,026,710 |. .2,100,000 .2,096,818 |.. .3.850 |......3.888 ....04/30/2018 .. 05/15/2028
456873-AE-8 ..... TRANE TECHNOLOGIES FINANCING LTD L2.AFE .. ...97.2500 |. ..963,748 |. ..991,000 .993,232 |.. .3.500 |......3.387 ....04/10/2019 .. 03/21/2026 ...
458140-AU-4 . INTEL CORP ... 1.FFE .. ...95.7170 |. .. 1,165,833 |. .1,218,000 1,207,076 |.. .2.600 |......2.993 ...04/03/2019 .. 05/19/2026 ...
458140-BH-2 ..... INTEL CORP ... .. 1.F FE ..|... ...90.0610 |...ccvvnnnnnns 5,403,660 |.... .6,000,000 |.. ....6,078,669 2.450 |...... 2.201 ....02/10/2020 ...|....11/15/2029 ...
458140-BL-3 ..... INTEL CORP .. 1.F FE ..|... ...97.3530 |... ... 18,411,399 |.... 18,912,000 |.. ...21,817,549 4.600 |...... 3.301 ....11/09/2021 ...|....03/25/2040 ...
45866F-AH-7 ..... INTERCONT INENTAL EXCHANGE INC . .. 1.G FE ..|... ...89.7620 |.........onn.. 2,951,375 |.... .3,288,000 |.. ... 3,924,936 4.250 |...... 3.106 ....01/04/2022 ...|....09/21/2048 ...
45866F-AL-8 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... L. 71.5860 |...covnnnnnnns 3,579,300 |.... .5,000,000 |.. ....5,019,79% 3.000 |...... 2.978 ....12/09/2021 ...|....06/15/2050 ...
460146-CK-7 ..... INTERNATIONAL PAPER CO .. 2.BFE ..|... ...92.2210 |.ooeieinnnnnns 2,050,995 |.... ....2,786,093 4.800 |...... 3.093 ....11/19/2021 ...|....06/15/2044 ...
460146-CMI-3 ..... INTERNATIONAL PAPER CO .. 2.BFE ..|... ...99.9950 |....coonunnnns 4,999,750 |.... ....4,910,434 5.000 |...... 5.206 ...07/21/2015 ...|....09/15/2035 ...
46647P-BD-7 ..... JPMORGAN CHASE & CO ... 1FFE .. ...94.0530 |. ..1,696,716 |. 1,920,154 |.. ..(20,108) |. 3,702 |......2.411 ....03/16/2021 .. 05/06/2030 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO ... . 1EFE .. ...92.2830 |. .. 1,845,660 |. .2,000,000 .2,000,000 |.. ) .1.578 |......1.578 ....04/15/2021 .. 04/22/2027
476556-DD-4 . JERSEY CENTRAL POWER & LIGHT CO . L2.AFE .. ...84.8080 |. ..2,696,046 |. .3,179,000 . 2,841,132 |.. 33,815 | .2.750 |......4.308 ....08/12/2022 .. 03/01/2032
49271V-AC-4 . KEURIG DR PEPPER INC .... .2.BFE .. ...93.9800 |. ..7,200,748 |. 9,251,268 |.. ..(90,250) | .4.985 |......3.130 ....01/20/2022 .. 05/25/2038
49271V-AD-2 . KEURIG DR PEPPER INC . .2.BFE .. ...98.3950 |. ..6,200,248 |. .8,353,039 |.. .. (53,352) |. .5.085 |...... 3.243 ....11/19/2021 .. 05/25/2048 ...
49271V-AJ-9 ..... KEURIG DR PEPPER INC .... .. 2.BFE ..|... ...91.9250 |...cconnnnnnns 2,146,449 |.... e 2,430,498 o [ (14,359) |-eeeeeeeeeeiees foeeeeeeis e 3.200 |...... 2.472 ...08/24/2021 ...|....05/01/2030 ...
49271V-AP-5 ..... KEURIG DR PEPPER INC ... .. 2.BFE ..|... ...97.4550 |.......oennnns 4,881,521 |.... 5,001,648 |..ooiiiiiiiiinens o Y75 T R R RN 3.950 |...... 3.981 ...04/07/2022 ...|....04/15/2029 ...
49271V-A0-3 ..... KEURIG DR PEPPER INC .... .. 2.BFE ..|... ...96.2530 |...ccevnnnnnns 2,186,868 |.... e 2,004,152 | e 5,314 oo oo e 4.050 |...... 5.867 ....10/12/2023 ...|....04/15/2032 ...
494550-BU-9 ..... KINDER MORGAN ENERGY PARTNERS LP ... .. 2.BFE ..|... ...95.1220 |...coovnnnnnns 5,707,320 |.... ....5,961,409 e 1018 s [ e 5.500 |...... 5.553 ....12/13/2016 ...|....03/01/2044 ...
494550-BIi-5 ... KINDER MORGAN ENERGY PARTNERS LP ... .. 2.BFE ..|... ...93.8270 |..ccevnnnnnnns 5,569,571 |.... .... 5,824,865 e 2,81 s e s 5.400 |...... 5.553 ....12/13/2016 ...|....09/01/2044 ...
49456B-AH-4 ... KINDER MORGAN INC .. 2.BFE ..|... ...96.5570 |.......ounnnns 2,699,734 |.... 03,016,832 [onniiiiiiiiiins i (5,928) [ e e 5.550 |...... 4.940 ....04/18/2019 ...|....06/01/2045 ...
50075N-AZ-7 ..... MONDELEZ INTERNATIONAL INC .. .. 2.AFE ..|... . 108.7180 |.oeeevnnennnns 7,610,260 |.... 7,363,826 |.eeeeeeeiiiieee feeeeeee (13,136) [ oo e 6.500 |...... 5.992 ...03/30/2011 ...|....02/09/2040 ...
500760-AE-6 ..... KRAFT HEINZ FOODS CO .... .. 2.BFE ..|... . ...96.6590 |... ....10,014,839 |.... . ....9,879,150 v e 14,988 | [ e 5.000 |...... 5.402 ....07/27/2022 ...|....06/04/2042 ...
50077L-AM-8 ..... KRAFT HEINZ FOODS CO . .2.BFE .. . 14,661,270 |...98.0180 |. . 13,232,430 |. 13,500,000 14,609,189 |.. . .5.200 |......4.587 ....08/30/2022 .. 07/15/2045 ...
501044-BV-2 ..... KROGER CO ... L 2.AFE L 2,588,928 |. 114.1620 |.............. 2,408,818 |.... .2,110,000 |. 02,315,706 |.oiiiiiiiinnnns o (29,455) | o e 8.000 |...... 5.958 ...03/08/2011 ...|....09/15/2029 ...
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501044-DG-3 ..... L0 R RPN Y 1,2 e L 2AFE L 10,527,000 |...88.6300 |.............. 8,863,000 [............ 10,000,000 |............. 10,504,697 [.oovvvvveiiiiinnn Jovnnnenn (18,367) [ i e 4.450 |...... 4105 [FA ..o oeveinnnnn 185,417 | 445,000 |....04/05/2022 ...|....02/01/2047 ...
501044-DK-4 ..... KROGER CO 2 s .. 2.AFE ..|... 2,987,111 |...89.7560 |.............. 2,282,232 |.... e 2,952,384 oo e (12,602) [ e e 4.650 |...... 3479 (W ....... .. 115,646 |....02/23/2021 ...|....01/15/2048 ...
50220P-AC-7 ..... LSEGA FINANCING PLC 2 s .. 1.G FE ..|... ...5,045,808 |...89.3470 |........c...e. 4,407,488 |.... 005,005,661 [o.eneiiiiiiinens e (16,993) L oo e 2.000 |...... 1.627 | A0 ...... ... 98,660 |....08/19/2021 ...|....04/06/2028 ...
502431-AN-1 ..... L3HARRIS TECHNOLOGIES INC . 2 s .. 2.BFE ..|... .. 959,240 |...98.8410 |... 901,259 oo [ (20,317) e e e 4.400 |...... 1.681|dD ....... . 35,728 |....02/04/2021 ...|....06/15/2028 ...
532457-A-0 ... ELI LILLY AND CO .. 1.EFE ..|... . 103.2790 |... 857,956 |ovvniiiiiiiiins oo (5,270) | e e 71425 |...... 5.433 | ....... . 24,938 |....03/29/2004 ...|....06/01/2025 ...
532457-BV-9 ..... ELI LILLY AND CO s .. 1.EFE ..|... ...96.1920 |...cconnnnnnns 1,926,726 |.... e 2,001,298 [oeeieeeiiieee e 294 s e e 3.375 |...... 3.393|MS ...... ... 67,601 [....02/20/2019 ...|....08/15/2029 ...
539830-AR-0 ..... LOCKHEED MARTIN CORP .....evvvvvrnnnnnnirirnnnnnenvvennns oo vee [ e [Tl .. 1.G FE ..|... . 113.2040 |....oovnennnns 3,058,938 |.... 002,699,007 [oeniiiiiiiiiinnes v 51 e [ e 6.150 |...... 6.154 ....12/18/2006 ...|....09/01/2036 ...
539830-8D-0 ..... LOCKHEED MARTIN CORP ... 2 s .. 1.G FE ..|... L. 86.1710 |ooeeeennnnnnns 2,666,131 |.... 3,439,709 [enicieieeee e (11,816) [ o e 3.800 |...... 3.066 ....10/07/2019 ...|....03/01/2045 ...
539830-BK-4 . LOCKHEED MARTIN CORP . .1.GFE .. ...99.0310 |. ..6,932,170 |. .6,953,679 |.. .4.500 |......4.571 ....11/16/2015 .. 05/15/2036
539830-BII-8 ..... LOCKHEED MARTIN CORP . . 1.GFE .. . 106.1300 |. .. 3,183,900 |. .2,976,818 |.. .5.250 |......5.359 ....11/07/2022 .. 01/15/2033
548661-AK-3 ..... LOWE'S COMPANIES INC . .. 2.AFE .. . 108.5220 |. ..4,340,880 |. . 3,994,090 |.. 925 | .6.500 |......6.534 ....08/27/1999 .. 03/15/2029 ...
548661-CL-9 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... . 106.3010 |..cevvnnnnnnns 3,720,535 |.... .... 3,592,519 e (4,872) [ e et 5.800 |...... 5.509 . ...03/30/2011 ...|....10/15/2036 ...
548661-DJ-3 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... ...88.0790 |.....covnnnnns 2,197,571 |.... 2,047 849 [ e (14,729) |ovvveeeiiiiiinns o s 4.375 |...... 3.190 MS ...... .. 109,156 |....12/29/2021 ...|....09/15/2045 ...
548661-DN-4 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... ... 79.0770 |.oeeeennnnnnns 4,744,620 |.... 008,966,072 oo [ (32,109) |-vveeeeeeemnnees foeeeeeeiiiiies e 3.700 |...... 2.716 |AO ...... ..222,000 |....12/01/2020 ...|....04/15/2046 ...
548661-D0-7 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... ...82.4830 |... ....10,501,736 |.... ...14,701,036 L (88,518) [euvneiiiiiiiiis e e 4.050 |...... 3.100 ....11/15/2021 ...|....05/03/2047 ...
548661-DV-6 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... ...97.7050 |...covnnnnnnns 1,939,444 |.... e 1,983,459 [ e B0 [ e e 5.000 |...... 5.007 ....06/09/2022 ...|....04/15/2040 ...
548661-DZ-7 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... . .. 68.1060 |.............. 3,405,300 |.... ....5,212,749 e (5,435) | e e 3.000 |...... 2.mM ....12/10/2020 ...|....10/15/2050 ...
548661-EA-1 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... .. 3,488,861 |...87.6400 |.............. 3,029,715 |.... ... 3,480,962 e (8,085) [eeeeeeiieeeeeii e oo 2.625 |...... 2.517 ...05/19/2021 ...|....04/01/2031 ...
55903V-BD-4 ... WARNERMEDIA HOLDINGS INC ....evvvvvvvvnnniereciinineneensfoee e e 1,2 il .. 2.CFE ..|... .. 5,000,000 |.. 88.1680 |.............. 4,408,400 |.... 005,000,000 [o.eniiiiiiiiines v e o e 5.050 |...... 5.050 ....03/09/2022 ...|....03/15/2042 ...
571676-AB-1 ..... MARS INC .. . 1EFE .. 3,033,071 |...92.3650 |. ..2,831,911 |. .3,039,584 |.. .3.200 |......3.354 ....08/24/2022 .. 04/01/2030
571676-AD-7 ..... MARS INC .1EFE .. . 12,125,916 |...87.7190 |. .10,537,683 |. 12,117,485 |.. .3.875 |......3.79% ....02/25/2022 .. 04/01/2039
571676-AF-2 ..... MARS INC . 1EFE .. . 26,055,355 |...84.3500 |. . 18,832,825 |. 25,735,337 |.. .3.950 |......3.061 ....02/25/2022 .. 04/01/2049
571676-AQ-8 ..... MARS INC .1EFE .. 8,087,462 |...62.4080 |. 5,096,237 .8,166,000 .8,093,572 |.. .2.450 |......2.4% ....12/01/2020 .. 07/16/2080 ...
571903-BE-2 ..... MARRIOTT INTERNATIONAL INC .2.BFE .. ...98.3230 |. 1,039,274 .1,057,000 .988,874 |.. .4.625 |......5.838 ...11/15/2022 .. 06/15/2030 ...
571903-BF-9 ..... MARRIOTT INTERNATIONAL INC .. 2.BFE ..|... ...89.1660 |.............. 2,461,873 |.... .2,761,000 |.. ... 2,473,623 3.500 |...... 4.977 ....07/27/2022 ...|....10/15/2032 ...
571903-BG-7 ..... MARRIOTT INTERNATIONAL INC s .. 2.BFE ..|... ...86.7340 |...ccovnnnnnns 4,336,700 |.... .5,000,000 |.. ... 4,284,257 2.850 |...... 5.239 ....08/31/2022 ...|....04/15/2031 ...
573284-AT-3 ..... MARTIN MARIETTA MATERIALS INC .... 2 s .. 2.BFE ..|... ...95.9510 |...coovnnnnnns 2,885,247 |.... .3,007,000 |.. ....3,003,713 3.500 |...... 3.530 ....12/06/2017 ...|....12/15/2027 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIALS INC .... 2 s .. 2.BFE ..|... ...88.1900 |...cevnrnnnnns 3,527,600 |.... .4,000,000 |.. e 4,748,590 s [ (21,385) | 4.250 |...... 3.119 ....11/10/2021 ...|....12/15/2047 ...
573284-AV-8 ..... MARTIN MARIETTA MATERIALS INC .... 2 s .. 2.BFE ..|... ...88.1540 |......ouunnnns 9,617,601 |.... 9,435,393 o [ 198,217 [ooviiiiiiiiiiiiies v fos 2.500 |...... 5.067 ....12/01/2022 ...|....03/15/2030 ...
573284-AlI-6 ..... MARTIN MARIETTA MATERIALS INC . 2 s .. 2.BFE ..|... ...85.1810 |..ceevnnnnnnns 2,129,525 |.... ....2,498,793 o e A e e e 2.400 |...... 2.407 ...06/21/2021 ...|....07/15/2031 ...
58013W-ER-1 ..... MCDONALD'S CORP L2.AFE .. ...83.0530 |. ..5,332,008 |. 7,363,192 |.. ..(36,905) |. .3.625 |......2.649 ....12/03/2020 .. 05/01/2043 ...
58013\-EZ-3 ..... MCDONALD'S CORP .. 2 L2.AFE .. . 28,127,732 |...98.7190 |. .27,532,729 |. 27,890,000 28,054,162 |.. ..(10,767) | .4.700 |......4.633 ....12/02/2015 .. 12/09/2035 ...
58013V-FA-7 ..... MCDONALD'S CORP .. 2 L2.AFE .. . 12,764,400 |...98.5780 |. ..9,857,800 |. 10,000,000 12,592,943 |.. ..(83,128) |. .4.875 |......3.195 ....11/23/2021 .. 12/09/2045 ...
58013\-FC-3 ..... MCDONALD'S CORP .. 2 L2.AFE .. ...91.8260 |. .. 3,673,040 |. 3,994,245 |.. .4.450 |......4.460 ....03/16/2018 .. 03/01/2047
58013W-FK-5 ..... MCDONALD'S CORP 2 L2.AFE .. ...80.3680 |. ..2,084,746 |. . 2,654,966 |.. .3.625 |......3.484 ....01/08/2020 .. 09/01/2049 ...
581557-AM-7 ..... MCKESSON CORP ...eeveeeeeeeeeeeeeeemmeeeeeeeenmeeeeeen [ wee | e [T s .. 2.AFE ..|... . 108.8690 |....cevvnnnnns 5,443,450 |.... e 5,284,962 |oiiiiiiiiiieee feeeeeenn (65,480) [oeeeeeeees e e 7.650 |...... 5.997 ...01/26/2005 ...|....03/01/2027 ...
585055-BU-9 ..... MEDTRONIC INC .vvveiiviiiiinieeiiiiieeeeernnineeeeenens oo een [ e [Tl .. 1.G FE ..|... ...97.3%0 |......oounnnns 7,791,680 |.... 8,453,317 oo e (13,008) Lo o e 4.625 |...... 4.218 ....09/18/2018 ...|....03/15/2045 ...
58933Y-AT-2 ..... MERCK & CO INC ... 2 s .. 1.EFE ..|... ...85.0770 |..ccvvrnnnnnns 4,253,850 |.... 05,010,872 [ e (A7) [ e e 3.700 |...... 3.685 ....02/25/2015 ...|....02/10/2045 ...
58933Y-AV-7 ..... MERCK & CO INC 2 s .. 1.EFE ..|... ...90.9800 |......counnnns 6,875,359 |.... 1,690,919 [ e (B,727) [ e e 3.900 |...... 3.742 ....04/02/2019 ...}|....03/07/2039 ...
590188-JB-5 ..... BANK OF AMERICA CORP .... B .. 1.G FE ..|... . 107.5690 |...ccevnnnnnns 1,075,690 |.... e 1,017,450 [oeecceee e (3,331 [ e e 6.750 |...... 6.291 ....06/28/2004 ...|....06/01/2028 ...
594918-8S-2 ..... MICROSOFT CORP ... 12 .. 1.AFE ..|... ...91.9620 |... 41,447,278 . ...45,368,438 |.....ooovvnninnns foreennnnn (19,931) i oo e 3.450 |...... 3.382 ....09/09/2016 ...|....08/08/2036 ...
594918-CA-0 ..... MICROSOFT CORP ... 1,2 e .. 1.LAFE ..|... . ...96.8070 |...ccvvnnnnnns 2,233,337 |.... e 2,801,890 [oeeneeeiniiieee e 188 e e e 4.250 |...... 4.266 ...01/30/2017 ...|....02/06/2047 ...
59523U-AQ-0 ..... MID-AMERICA APARTMENTS LP ... 1,2 e .. 1.G FE ..|... .. 2,708,511 ...97.2970 |...ouvnnnnnnns 2,805,073 |.... 2,728,382 o e 19871 L e e 3.950 |...... 5.137 ...04/19/2023 ...|....03/15/2029 ...
59523U-AS-6 MID-AMERICA APARTMENTS LP 1, . 1.GFE .. 1,984,280 |...81.3700 |. .. 1,996,820 |. 1,985,916 |.. . ......4.906 ....12/19/2023 .. 02/15/2031 ...
595620-AP-0 ... MIDAMERICAN ENERGY CO ... 1, . 1.FFE ..|.. .. 15,107,993 |...87.2590 |... ...11,992,877 |.... ... 13,744,000 |. .. 14,993,294 .o [ (40,483) | o e 4.250 |...... 3.620 ...02/10/2021 ...|....05/01/2046 ...
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595620-AR-6 ..... MIDAMERICAN ENERGY CO ...ceevvvvnneiiiiiiineeeciiiiannns L FFE e 5,200,657 |...83.5180 |.............. 4,349,617 |..covvvnnnnnns 5,208,000 |......coennnn. 5,201,772 [oevvviiiiiiiiiiin o 157 [ s s 3.950 |...... 3.958 205,716 |....01/23/2017 ...|....08/01/2047 ...
595620-AU-9 ... MIDAMERICAN ENERGY CO .. 1.F FE ..|... ...87.5250 |... .6,000,000 |.. 006,356,557 oeieeieiiiiieee feeeeeenee (8,315) [ e e 4.250 |...... 3.877 .. 255,000 |....03/29/2019 ...|....07/15/2049 ...
59833C-AA-0 ..... MIDWEST CONNECTOR CAPITAL COMPANY LLC .. .. 2.BFE ..|... ...99.4140 |... ... 686,000 |.eouiiiinnnnnn686,430 [ooiiiiiiiiiiiiis i (2,585) [ e e 3.900 |...... 3.513 ... 26,754 |....04/02/2019 ...|....04/01/2024 ...
609207-AW-5 ..... MONDELEZ INTERNATIONAL INC .. .. 2.BFE ..|... ...67.1320 |... e 8207 e e s 2.625 |...... 2.806 .. 131,250 |....09/30/2020 ... |....09/04/2050 ...
617446-8G-7 ..... MORGAN STANLEY .. 1.G FE ..|... ...97.4120 |... e (33,891) [ e [ 4.431 |...... 2.191 ... 75,637 |....05/06/2021 ...|....01/23/2030 ...
61744Y-AP-3 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...95.3510 |..ccemnnnnnnns 2,570,663 |.... 2,873,145 o [ (41,374) |eeeeeeeeeees oo e 3.772 |...... 2.077 .. 101,693 |....03/04/2021 ... |....01/24/2029 ...
61746B-EF-9 ..... MORGAN STANLEY ... AT .. 1.G FE ..|... ...97.0000 |......oeunnnns 2,524,910 |.... 2,786,393 [ e (58,582) |.eeveeeeeieieeeees e s 3.625 |...... 1.264 ... 94,359 [....12/04/2020 ...|....01/20/2027 ...
61747Y-EH-4 ..... MORGAN STANLEY ... eeeee e e eeeee e e eeenee fo ven | s 1,25 ... |.. 1.LEFE ..|... ...82.9380 |... e 1,000,000 [.eeneeeeniiiiiees foreeeriiieeeeene e e e 2.511 |...... 2.511 .. 25,110 |....10/14/2021 ...|....10/20/2032 ...
62954H-AL-2 . 2 L2.AFE .. ... 74.7360 |. .5,005,542 |.. . 3,125 |......3.117 ....12/01/2021 .. 02/15/2042
62954H-AV-0 . 2 L2.AFE .. ...97.1660 |. .6,692,287 |.. (117,797) |. .4.300 |......2.091 ....08/02/2021 .. 06/18/2029
62954H-BA-5 . 2 L2.AFE .. ...85.0530 |. .2,966,880 |.. L1112 | .2.500 |......2.546 ...10/29/2021 .. 05/11/2031 ...
637432-8S-3 ... NATIONAL RURAL UTILITIES COOPERATIVE FIN ..oeevvveeeefoes e || s .. 1.EFE ..|... . 106.4139 |..ooeeniiee e 79,810 e 75,000 [ 75,119 | o (36) [ oo e 7.350 |...... 7.287 ....12/13/1996 ...|....11/01/2026 ...
637432-\P-6 ... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... 12 .. 1.EFE ..|... ...95.8350 |... e 1,002,706 [.enneiiiiieees v 1,628 [ [ e 3.400 |...... 3.591 ....04/06/2018 ...|....02/07/2028 ...
637432-NT-8 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... 12 .. 1.EFE ..|... ...87.1940 |... e 2,099,348 o e 143 e e e 4.300 |...... 4.321 ....01/28/2019 ...|....03/15/2049 ...
637432-\V-3 ... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... 12 .. 1.EFE ..|... .. 86.7000 |... 5,761,876 [ e (1,819) s o e 2.400 |...... 2.363 ....02/06/2020 ...|....03/15/2030 ...
637432-PA-T7 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... 12 .. 1.EFE ..|... . 106.0190 |... e 8,999,192 [ e B0 [ e e 5.800 |...... 5.810 ....10/20/2022 ...|....01/15/2033 ...
641062-AF-1 ..... NESTLE HOLDINGS INC ... 12 .. 1.DFE ..|... ...97.2900 |... 4,007,964 [ e 1,907 Lo o e 3.625 |...... 3.683 ....09/17/2018 ...|....09/24/2028 ...
644188-BF-0 ..... NEW ENGLAND POWER CO . 12 .. 1.G FE ..|... ...78.8920 |.....oouennnnt 1,747,458 |.... 002,201,987 oo e 328 [ e e 3.800 |...... 3.838 ...11/30/2017 ...|....12/05/2047 ...
651229-AlI-6 ..... NEWELL BRANDS INC 12 .. 3.CFE ..|... ...98.4650 |.............. 3,017,952 |.... 3,128,811 [ [ 19,795 L o e 5.200 |...... 4.190 ....12/20/2016 ...|....04/01/2026 ...
6533%K-AT-7 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC 1, L2.AFE .. ...96.3820 |. .. 1,894,870 |. 01,973,423 |.. .3.550 |......3.421 ....01/12/2018 .. 05/01/2027
65364U-AE-6 ..... NIAGARA MOHAWK POWER CORP . 1. L2.AFE .. ...82.4610 |. ..5,203,289 |. .5,969,352 |.. 4.119 |......4.548 ....11/16/2015 .. 11/28/2042
65364U-AH-9 . NIAGARA MOHAWK POWER CORP . 1, L2.AFE .. ...91.2170 |. .25,180,453 |. 27,749,721 |.. 4.278 |......4.214 ....07/28/2017 .. 10/01/2034
65364U-AK-2 . NIAGARA MOHAWK POWER CORP .........ccevvvunirrrrnnnnnnns foun oee 1 L2.AFE .. ...98.1180 |. ..2,914,105 |. .2,967,3%5 |.. .3.508 |......3.628 ....09/11/2018 .. 10/01/2024 ...
65364U-AP-1 NIAGARA MOHAWK POWER CORP ........eeevmmmmnereeemnnnnae foen oee 1 L2.AFE .. ...65.2990 |. .. 4,897,425 |. .7,500,000 .7,500,000 |.. .3.025 |......3.025 ...06/23/2020 .. 06/27/2050 ...
655664-AH-3 ..... NORDSTROM INC .. 3.AFE ..|... . 101.6250 |.............. 1,016,250 |.... .1,000,000 |.. 1,013,927 [ e (2,790) [ e e 6.950 |...... 6.565 ....06/03/2004 ...|....03/15/2028 ...
665772-CJ-6 ..... NORTHERN STATES POWER €O ..eevvveeeeeeeeeeeeeeeeeeee fo e e 1,2 s 1.EFE ..|.. ...79.5%0 |....covnunnnns 5,773,098 |.... . 7,253,000 |.. 8,775,160 [eeeeeeeiiiieee e 17,198 [ e e 3.400 |...... 3.901 ....03/07/2018 ...|....08/15/2042 ...
665772-C0-0 ..... NORTHERN STATES POWER CO ..evvvvneeeeeviiineeecevnne foee e e 1,2 e 1.EFE ..|... ...78.8250 |... ... 13,337,190 |.... 16,773,958 o e 3815 [ e e 3.600 |...... 3.655 ....09/06/2017 ...|....09/15/2047 ...
665789-AZ-6 ..... NORTHERN STATES POWER CO (WISCONSIN) ..eveeeeeveees o wee | e | 1,2 e 1.EFE ..|... L..73.7600 |...ccvvnnnnnns 3,688,000 |.... 5,024,983 [oieeiiiiiieee foeeeeeneee e (660) [ e e 3.750 |...... 3.718 ....11/28/2017 ...|....12/01/2047 ...
666807-BH-4 ..... NORTHROP GRUMMAN CORP AT .. 2.AFE ..|... . ...95.7460 |... .... 13,468,590 |.... ...15,824,575 e (60,458) [ e e 4.750 |...... 3.829 . ....03/03/2022 ...|....06/01/2043 ...
666807-BJ-0 ..... NORTHROP GRUMMAN CORP ... 12 .. 2.AFE ..|... .. 6,115,150 |...83.8910 |...........ee. 4,194,550 |.... 8,008,797 |oeeeeeeeiiieeee foeeeeens (36,118) [cooeeeeeeiieeeee Jeemeieeeeeeies fens 3.850 |...... 2.591 .. 192,500 |....12/01/2020 ... |....04/15/2045 ...
666807-BP-6 ..... NORTHROP GRUMMAN CORP 1, L2.AFE .. . 34,228,934 |...85.9250 |. .26,723,534 |. 33,960,316 ..(85,649) |. .4.030 |...... 3.433 ,253,370 |....04/18/2022 .. 10/15/2047 ...
666807-BT-8 ..... NORTHROP GRUMMAN CORP ... 1, L2.AFE .. 1,967,119 |. 101.5040 |. .. 1,591,583 |. 1,921,736 ..(16,749) |. .5.150 |......3.308 ....08/15/2021 .. 05/01/2040
674599-CL-7 . OCCIDENTAL PETROLEUM CORP . 1, .2.CFE .. . 12,874,485 |...71.5050 |. .. 9,206,269 |. 12,875,192 .4.100 |......4.100 ....03/21/2019 .. 02/15/2047
677415-CU-3 . OHIO POVER CO .. 1, 1.G FE . ...67.9150 |. .. 5,003,625 |. 7,465,940 .2.900 |......2.924 ....09/09/2021 .. 10/01/2051
68233D-AT-4 . ONCOR ELECTRIC DELIVERY COMPANY LLC 1. 1.F FE .. . 114.2960 |. ..2,285,920 |. .2,071,366 |.. .7.000 |......6.440 ....09/09/2002 .. 05/01/2032 ...
68389X-BE-4 ..... ORACLE CORP 12 .. 2.BFE ..|... ...89.0350 |.....coeennnns 6,355,318 |.... e 1,164,394 | e (1,920) [ e e 3.900 |...... 3.858 ...04/11/2018 ...|....05/15/2035 ...
68389X-BM-6 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...94.8590 |........ounnns 1,983,502 |.... 002,085,867 [oiiiiiiiiiinnnns e 18,082 [ i e 2.650 |...... 3.346 ....02/07/2019 ...|....07/15/2026 ...
68389X-BN-4 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...94.9960 |....coovnnnnns 3,720,043 |.... e 3,946,257 oeieeiiiieeee e (7,758) [ o e 3.250 |...... 3.024 ....12/06/2017 ...|....11/15/2027 ...
68389X-BP-9 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...85.0050 |.........onnn. 5,956,650 |.... 6,979,996 [oeniiiiiiiiinnens i 1,075 Lo o e 3.800 |...... 3.827 ....11/07/2017 ...|....11/15/2037 ...
68389X-BW-4 ..... ORACLE CORP .. 12 .. 2.BFE ..|... L. 79.9720 |.oeeiennnnnnns 7,597,340 |.... 10,043,244 e e (26,282) [ [ e 3.600 |...... 3.137 ....11/09/2021 ...|....04/01/2040 ...
68389X-CJ-2 ..... ORACLE CORP ... 12 .. 2.BFE ..|... . 108.7430 |....ccvvnnnnns 6,742,066 |.... 008,190,026 [o.oniiiiiiinnnns v 820 Lo e e 6.250 |...... 6.274 . ....11/07/2022 ...|....11/09/2032 ...
693304-AY-3 ..... PECO ENERGY CO 1,2 e .. 1.EFE ..|... ...68.2610 |...ccvvnnnnnns 3,413,050 |.... e 8,995 371 [ e 17 e e e 2.800 |...... 2.805 .. 140,000 |....06/01/2020 ... |....06/15/2050 ...
69351U-AV-5 ..... PPL ELECTRIC UTILITIES CORP .... 1,2 e .. 1.EFE ..|... ...88.1490 |.......oennnns 3,511,856 |.... 03,963,998 [o.eiiiiiiiiiinens i 463 e i e 4.150 |...... 4.183 .. 165,336 |....06/11/2018 ...|....06/15/2048 ...
69352P-AL-7 . PPL CAPITAL FUNDING INC ... 1, L2.AFE .. ...95.8950 |. 1,295,541 |. 1,333,116 |.. .3.100 |......3.688 . 41,881 |....02/14/2017 .. 05/15/2026 ...
70109H-AM-7 ..... PARKER-HANNIFIN CORP .....uvnniiiiiiinniiiiiniiniinninnnns 1, L. 2.AFE ..|.. .. 36,007,104 )...95.9360 |... ....33,307,060 |.... ...34,718,000 |. ...35,557,519 | foeiinnnn (64,460) | o e 4.200 |...... 3.914 .. 1,458,156 |....07/12/2017 ...]....11/21/2034 ...
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713291-AH-5 ... PEPCO HOLDINGS LLC ..eevvvnniiiiiiiiiiiiiiiniineevvenians foee ven | s T L 2AFE L 14,718,020 |. 112.7330 |eeeennnnnnns 13,527,960 |.eevvennnnn 12,000,000 |..evennnnnens 13,334,132 | e (116,420) [oeevneveiiininnes oo Joveee 7.450 |...... 5793 [FA v oevviinins 337,733 |ovveiins 894,000 |....01/21/2005 ...|....08/15/2032 ...
713448-BZ-0 ..... PEPSICO INC .. |- LEFE L. ...90.7530 |..eeerrnnnnnns 1,742,458 |.... 1,920,000 |.. .... 1,982,909 e (2,875) | e s 4.000 |...... 3.750 [MS ...... .. 24,747 |... ... 76,800 |....04/29/2016 ...|....03/05/2042 ...
T13448-EG-9 ..... PEPSICO INC .. | LEFE L . 112.2450 |..........eenl 3,928,575 |.... .3,500,000 |.. 3,394,115 [ e 18,087 s e e 7.000 |...... 7.720 (M8 ...... .... 81,667 ... .. 245,000 |....08/13/1999 ...|....03/01/2029 ...
713448-EU-8 ..... PEPSICO INC .. s .. 1.EFE ..|... ...84.1000 |....ccevnnnnns 3,338,770 |.... .3,970,000 |.. 03,950,681 [ e 888 [ e e 3.625 |...... 3.654 [MS ...... ... 40,775 |... .. 143,913 |....08/17/2020 ...|....03/19/2050 ...
717081-DV-2 ..... PFIZER INC ..iiviiiiiiiiiiiniiieeeccinineeecennieeeens foeeeen [ e [T .. 1.F FE ..|... . ...95.9230 |....oovnnnnnns 1,861,865 |.... 1,941,000 |.. e 1,921,432 [ e 70888 [ e e 2.750 |...... 3.186 | ....... e 4,152 |... ... 53,378 |....02/26/2019 ...|....06/03/2026 ...
717081-EC-3 ..... PFIZER INC ... |- LFFE L .... 43,339,196 |...94.3460 |... ....41,021,641 |.... ...43,480,000 |.. 43,378,298 oeeeeeeieeeee e 419 | e e 4.000 |...... 4.023 (D ....... e 17,298 |... 1,739,200 |....11/15/2016 ...[....12/15/2036 ...
717081-ED-1 ..... PFIZER INC ... | LR FE L .. 10,253,400 |...88.9870 [.............. 8,898,700 |.... .. 10,000,000 |.. 210,222,979 [ e (BU784) | e e 4125 |...... 3.976 (D ....... .. 18,333 |... .. 412,500 |....03/19/2018 ...|....12/15/2046 ...
717081-EP-4 ..... PFIZER INC .. 1.F FE ..|... ...97.3700 |..ccevnnnnnnns 2,935,706 |.... 123,005,058 |...ooeeeeeniiieee foreeennnnns 1,900 [eeiiiiiiies e e 3.600 |...... 3.677 ....09/12/2018 ...|....09/15/2028 ...
720186-AM-7 ..... PIEDMONT NATURAL GAS COMPANY INC L2.AFE .. ...69.7870 ..2,207,363 |. .3,204,014 |.. .3.350 |......3.108 ....12/01/2020 .. 06/01/2050
737679-DE-7 ..... POTOMAC ELECTRIC POMWER CO . 1.FFE .. ...89.1680 |. . 18,655,729 |. 21,420,236 |.. .4.150 |......3.968 ....03/05/2018 .. 03/15/2043
73943#-AD-5 ... PRAIRIE BREEZE CLASS B HOLDINGS LLC ..2.CPL ...83.0227 |. ..2,771,556 |. .3,338,310 |.. .3.550 |......3.551 ....10/31/2019 .. 05/01/2039 ...
74170*-BZ-1 ..... Prime Property Fund, LLC 16 . 104.7344 |.............. 6,284,065 |.... 108,000,000 [..eeeeeenniiiees foreeeriieeeeeene e e e 5.690 |...... 5.690 ...08/15/2023 ...|....08/15/2035 ...
742718-CB-3 ..... PROCTER & GAMBLE CO ... .. 1.DFE ..|... . 109.4730 |....covvnnnnns 2,189,460 |.... 2,126,453 [ e (10,082) [ e e 5.500 |...... 4.686 ....11/19/2015 ...|....02/01/2034 ...
742718-DF-3 ..... PROCTER & GAMBLE CO ... .. 1.DFE ..|... . 112.0190 |... ....10,372,959 |.... . .. ...10,660,917 [oeeeeeeeeiiiieee oeeeeeeen (78,939) [eeeecceeeees oo e 5.550 |...... 4.056 ....11/17/2015 ...|....08/05/2037 ...
742718-FG-9 ..... PROCTER & GAMBLE CO ... .. 1.DFE ..|... ...95.7880 |.....counnnnns 1,921,507 |.... .2,006,000 |.. 02,008,543 [ v 715 e i e 2.800 |...... 2.840 ....03/23/2020 ...|....03/25/2027 ...
742718-FJ-3 ..... PROCTER & GAMBLE CO ... |- 1.DFE ... ...89.3730 |... ...10,724,760 |.... 12,000,000 |.. 11,948,618 [ 2,296 [ e e 3.550 |...... 3.585 ....08/23/2020 ...|....03/25/2040 ...
74340X-BH-3 ..... PROLOGIS LP ... .. 1.G FE ..|... ...96.6680 |... ..929,000 |.. e 1,028,956 [oenniiiiiiiinnns e (21,582) [ e e 3.875 |...... 1.376 ....09/30/2020 ...|....09/15/2028 ...
74340X-BM-2 ..... PROLOGIS LP ... .. 1.G FE ..|... ...87.5200 |... .9,000,000 |.. 8,961,271 [ e 5,652 [ e e 2.250 |...... 2.324 ...02/03/2020 ...|....04/15/2030 ...
74460D-AH-2 ..... PUBLIC STORAGE OPERATING CO .... .. 1.F FE ..|... ...89.2600 |... s a0 3,011,444 L e 12,564 | e e 1.950 |...... 5.478 ....11/10/2023 ...|....11/09/2028 ...
74460D-AJ-8 ..... PUBLIC STORAGE OPERATING CO . 1.FFE .. ...85.4630 |. .. 2,563,890 |. 3,000,000 .2,999,349 |.. .2.250 |......2.253 ...11/04/2021 .. 11/09/2031
T44600-AF-4 ..... PUBLIC STORAGE OPERATING CO . 1FFE .. . 103.3270 |. ..1,026,037 |. ..993,000 .997,468 |.. .5.125 |......5.022 ....08/09/2023 .. 01/15/2029
745332-CK-0 . PUGET SOUND ENERGY INC .. 1.FFE .. .10,000,000 |...67.0020 |. ..6,700,200 |. 10,000,000 10,000,000 |.. .2.893 |......2.893 ....09/08/2021 .. 09/15/2051
75513E-CG-4 . RTX CORP .. L2.AFE .. 5,299,735 |...99.5120 |. ..5,274,136 |. .5,300,000 .5,300,002 |.. .3.200 |......3.199 ....03/29/2017 .. 03/15/2024 ...
75513E-CK-5 . RTX CORP .. L2.AFE .. . 13,671,489 |...87.4580 |. 11,644,158 |. 13,314,000 13,625,925 |.. .4.350 |......4.188 ...07/18/2017 .. 04/15/2047 ...
756109-AR-5 ..... REALTY INCOVE CORP ... .. 1.G FE ..|... ...98.1910 |... 442,841 |.... ....451,000 |.. 469,411 [oooeiiiiiiiiiiiins e (6,939) [ o e 4125 |...... 2.456 ....11/21/2019 ...|....10/15/2026 ...
756109-AW-4 ..... REALTY INCOVE CORP ... .. 1.G FE ..|... ...93.4550 |....coounnnnns 5,878,320 |.... .6,290,000 |.. 6,561,499 [ e (48,442) | e e 3.250 |...... 2.364 ....02/05/2020 ...|....06/15/2029 ...
756109-BL-7 ..... REALTY INCOVE CORP ... .. 1.G FE ..|... ...85.1850 |......ouunnnns 4,259,250 |.... .5,000,000 |.. 4,328,281 [ [t 59,085 [ e e 2.850 |...... 4.706 ...09/07/2022 ...|....12/15/2032 ...
756109-BT-0 ..... REALTY [NCOME CORP .. 1.G FE ..|... . 100.1440 |... ....24,005,518 |.... 23,971,000 |.. 23,527,004 |.eoeeeeiiiiiiieee foeeeeeenn 80,630 [eeiiiiiiiees e e 4.900 |...... 5.148 ....04/05/2023 ...|....07/15/2033 ...
756250-AD-1 ... RECKITT BENCKISER TREASURY SERVICES PLC ... .. 1.G FE ..|... ...98.5730 |....covnnnnnns 1,991,175 |.... 2,018,278 o i 30486 [ e e 2.750 |...... 2.929 ....07/11/2017 ...|....06/26/2024 ...
756250-AE-9 ..... RECKITT BENCKISER TREASURY SERVICES PLC ... s .. 1.G FE ..|... ...94.9120 |...coonnennnns 5,997,489 |.... 8,637,140 [ e (95,895) [ e e 3.000 |...... 1.398 s .. 189,570 |....11/06/2020 ...|....06/26/2027 ...
75884R-AZ-6 ..... REGENCY CENTERS LP ....... . s L2.AFE .. ...89.6340 |. ..2,689,020 |. .2,998,278 |.. .2.950 |......2.961 . 26, . 88,500 |....08/13/2019 .. 09/15/2029 ...
760759-AT-7 ..... REPUBLIC SERVICES INC L2.AFE .. ...98.0850 |. .. 4,557,029 |. .4,646,000 4,907,197 |.. .3.950 |......2.498 ....01/31/2020 .. 05/15/2028
76169#-AS-2 ..... Reyes Holdings, L.L.C ... J1GPRL L . 100.4382 |. ..2,008,763 |. .2,000,000 .2,000,000 |evveeiiiiiiiiins foeeiiiiiiii . .4.880 |......4.880 ....06/17/2023 .. 05/17/2031
775109-BB-6 ..... ROGERS COMMUNICATIONS INC . .2.CFE .. ...93.7350 |. ..5,578,170 |. .5,951,000 .6,714,160 |.. .. (24,892) |. .5.000 |......4.049 ....07/25/2017 .. 03/15/2044
775109-BF-7 ..... ROGERS COMMUNICATIONS INC . .2.CFE .. ...94.8900 |. ..2,002,179 |. . 2,065,479 |.. 14,439 |. .2.900 |......3.681 ....03/17/2017 .. 11/15/2026 ...
775109-BG-5 ..... ROGERS COMMUNICATIONS INC .... .. 2.CFE ..|... ...83.4460 |........ee.... 1,432,768 |.... e 1,956,867 [oneeeeeiiiiieee feeeeeeeen (6,503) [ e e 4.300 |...... 3.432 ...06/24/2021 ...|....02/15/2048 ...
775109-BN-0 ..... ROGERS COMMUNICATIONS INC .... .. 2.CFE ..|... ...84.6710 |..ccovvnnnnnns 8,949,725 |.... . 11,807,939 [ o (18,374) L e e 4.350 |...... 3.899 ....09/26/2019 ...|....05/01/2049 ...
775109-CJ-8 ..... ROGERS COMMUNICATIONS INC .... .. 2.CFE ..|... ...88.4350 |........oennnt 4,421,750 |.... .5,000,000 |.. 8,953,021 [ e TBT e e e 4.500 |...... 4.577 ....08/07/2022 ...|....03/15/2042 ...
775371-AU-1 ... ROHM AND HAAS CO |- 2.BFE ... L 1126780 |...ccvvnnnnnns 1,059,173 |.... ..940,000 |.. 1,026,745 [ e (12,911) L e e 7.850 |...... 5.874 ...02/13/2004 ...|....07/15/2029 ...
78016E-YH-4 ..... ROYAL BANK OF CANADA . |- LEFE L. ...84.3660 |......oeunnnnt 2,090,589 |.... .2,478,000 |.. e 1,998,197 [ e 30828 [ e e 2.300 |...... 5.358 ....11/30/2023 ...|....11/03/2031 ...
78016H-20-6 ..... ROYAL BANK OF CANADA . .. 1.EFE ..|... . 101.8970 |... .. 7,147,086 |.... e 1,000,047 foenniiiiiiiinnnes vl 847 e o e 5.000 |...... 5.027 ....04/24/2023 ...|....05/02/2033 ...
78355H-KN-8 ..... RYDER SYSTEM INC .. 2.BFE ..|... . ...97.8830 |... 978,830 |.... . 999,889 |-evvuieeeeennies fereeeeeenen 183 | e s 2.500 |...... 2.517 ...08/01/2019 ...|....09/01/2024 ...
78355H-KY-4 ..... RYDER SYSTEM INC ....ovvvvvnnnnnns .. 2.AFE ..|... .. 993,659 |. 111.0850 |.............. 1,106,407 |.... ..996,000 |.. 993,715 |ovvveniiiiiiiins foeniiiiienn 56 | e e 6.600 |...... 6.631 ....10/30/2023 ...}|....12/01/2033 ...
78516F-AA-T ... SABAL TRAIL TRANSMISSION LLC .. L2.AFE .. 1,200,000 |...96.7450 |. ..1,160,940 |. .1,200,000 .1,200,000 |.. 4.246 |......4.246 ....04/26/2018 .. 05/01/2028 ...
82620K-AL-7 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ... . 1.EFE ..|.. .. 2,038,100 )...94.3500 |.............. 1,887,000 |.... .2,000,000 |. ....2,016,497 | o (5,690) | i Jeeeen 2.350 |...... 2.044 ...01/31/2020 ...|....10/15/2026 ...
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82620K-AT-0 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV .oevvvveiivins feen e [CRR—. T LEFE L 21,939,514 ...90.9830 |............. 18,371,287 |.ooevvnnnnnns 20,192,000 |............. 21,726,900 [.ovvvevnnennnns ovveennen (A1,761) | oo v 4.200 |...... H(V[C 11 A 247,352 |.ovvviiinnnn 848,064 |....10/23/2019 ...|....03/16/2047 ...
82620K-BE-2 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . (V- Tons .. 1.EFE ..|... ...85.3350 |.................8563,350 |..............1,000,000 |...ccvvuuiniennnn999,008 |.eeeniiiimniiinns foreeeniieen 126 [ e e 2.150 |...... 2.165 [MS .oooen e 6,569 |... ... 21,500 |....08/02/2021 ...|....03/11/2031 ...
835495-AP-7 ... SONOCO PRODUCTS €0 ..vvvveneeeevvninneeecrnnieeecvvnie oo vee | s 1,2 e .. 2.BFE ..|... ...85.3380 |... 285,624 i e 2.850 |...... 4.820 [FA ...... .... 51,063 |[... .. 122,550 |....07/05/2022 ...|....02/01/2032 ...
837004-BV-1 ..... DOMINION ENERGY SOUTH CAROLINA INC . vee |- 1.F FE ). . . 113.2190 |... e (B, 118) | e s 6.625 |...... 5.609 [FA ...... .... 13,802 |[... . 33,125 |....02/12/2004 ...|....02/01/2032 ...
852060-AD-4 ..... SPRINT CAPITAL CORP voo |- 2.BFE ... .. 993,796 |. 108.4060 |... 993,203 | et (802) | [ e 6.875 |...... 5.086 [MN ... |oovrnnnnninnnnns 8,001 [... ....12/14/2023 ...|....11/15/2028 ...
852060-AT-9 ..... SPRINT CAPITAL CORP oo |--2.BFE ... ...1,973,879 |. 123.3960 |......enn...e. 1,994,079 |.... . . 1,953,994 [ e (19,886) [ [ e 8.750 |...... 5.542 |NS ...... ... 41,634 |... ...05/15/2023 ...|....03/15/2032 ...
854502-AA-9 ..... STANLEY BLACK & DECKER INC .. |- 2.AFE L .. 6,668,083 |...97.3670 |........c..e. 5,164,346 |.... .5,304,000 |.. 08,561,587 o e (85,850) [eveciiins e e 5.200 |...... 3.334|NS ...... .... 91,936 |[... ....01/19/2022 ...|....09/01/2040 ...
854502-AL-5 ... STANLEY BLACK & DECKER INC .. 2.AFE ..|... .... 15,948,706 |...85.1100 |... ....13,610,791 |.... ...15,992,000 |.. ...15,964,840 e 3,986 e e s 2.300 |...... 2.329 ...108,301 |... ....08/25/2021 ...|....03/15/2030 ...
854502-AN-1 STANLEY BLACK & DECKER INC L2.AFE .. . 10,671,645 |...61.7240 |. ..6,604,468 |. 10,700,000 10,673,727 |.. L 652 . .2.750 |......2.763 . 37,599 ....10/29/2020 .. 11/15/2050
855244-AS-8 . STARBUCKS CORP . L2.AFE .. . 21,456,853 |...91.2860 |. . 15,682,022 |. 21,176,293 |.. .(108,032) | .4.500 |......3.128 . 98,779 ....11/15/2021 .. 11/15/2048
855244-AU-3 ..... [STARBUCKS CORP . L2.AFE .. . 21,083,204 |...90.8800 |. .15,187,866 |. 20,854,276 |.. (108,741) [ .4.450 |......3.033 280,947 ....11/09/2021 .. 08/15/2049 ...
863667-AJ-0 ..... STRYKER CORP ... .. 2.AFE ..|... .. 16,504,425 |...96.5970 |... .... 14,991,854 |.... ...15,520,000 |.. ...16,350,805 |...oeeeeeiiiieee foeeeeenee (22,927) |veeeeeeemniees foeeeeeeiiis e 4.625 |...... 4.245 ... 211,352 |... ...03/31/2016 ...|....03/15/2046 ...
867224-AB-3 ..... SUNCOR ENERGY INC .. 2.AFE ..|... ...79.2350 |... ... 18,343,695 [.... 23,151,000 |.. 223,051,312 | e P05 T O R RN 4.000 |...... 4.027 ... 118,327 |... ....04/12/2018 ...|....11/15/2047 ...
870836-AC-7 ..... UBS AG (STAMFORD BRANCH) .. .. 2.AFE ..|... . 102.9040 |....covnnnnnns 2,881,312 |.... .2,800,000 |.. ....2,867,843 e (41,021) | e s 7.500 |...... 5.829 .... 96,833 |[... ....07/21/2004 ...|....07/15/2025 ...
870845-AC-8 ..... UBS AG (STAMFORD BRANCH) .. .. 2.AFE ..|... . 104.0220 |.............. 1,040,220 |.... ....1,032,378 2 (10,801) [euvniiiiiiis e e 7.750 |...... 6.408 ... 25,833 |[... ....12/21/2007 ...|....09/01/2026 ...
872540-A0-2 ..... TJX COMPANIES INC .. 1.F FE ..|... ...94.8540 |.............. 2,534,499 |.... ....2,609,811 e 21,676 [ e et 2.250 |...... 3.155 L 17,702 . ....07/11/2017 ...|....09/15/2026 ...
87264A-AX-3 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ...90.5320 |......oennnnns 9,917,781 |.... L A2,2T1181 [ | [(C738255:) N U R R 4.375 |...... 3.385 ...101,182 |... ....09/29/2021 ...|....04/15/2040 ...
87264A-BD-6 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ...97.0400 |....coonnnnnns 1,021,831 |.... e 1,125,345 s [ (22,459) [ eeeeeeieeeeee oo et 3.750 |...... 1.489 [AD cevvvn e 8,336 |... ...12/07/2020 ...|....04/15/2027 ...
87264A-CS-2 ..... T-MOBILE USA INC . .. 2.BFE ..|... ...89.6500 |.............. 4,482,500 |.... .... 4,997,936 68 [ i [ 2.400 |...... 2.408 [MS ...... .. 35,333 |[... ....12/01/2021 ...|....03/15/2029 ...
873050-CF-6 . TTX CO ..... 1.FFE .. ...99.4480 |. ..5,966,880 |. 5,999,918 |.. .2,133 |. 4.150 |......4.187 ...12/04/2013 .. 01/15/2024 ...
873050-CR-0 . TTX CO ..... 1FFE .. . 106.9100 |. ..6,147,325 |. .5,750,000 .5,885,631 |.. . (931) | .5.750 |......5.433 ....11/28/2023 .. 11/22/2033 ...
874060-AW-6 ..... TAKEDA PHARMACEUTICAL CO LTD L2.AFE .. . 101.5080 |. ..491,299 |. ..484,000 .554,817 |.. .. (14,4%) |. .5.000 |......1.714 ....12/04/2020 .. 11/26/2028
874060-AZ-9 ..... TAKEDA PHARMACEUT ICAL CO LTD L2.AFE .. ...71.5680 |. .. 3,578,400 |. .5,000,000 .5,006,314 |.. (2,390) | .3.175 |......3.067 ....11/19/2021 .. 07/09/2080 ...
87612E-BE-5 ..... TARGET CORP ......ccvvvnnnns 1.FFE .. ...96.3010 |. ..1,978,986 |. .2,055,000 .2,028,441 |.. 11,033 |. .2.500 |......3.090 ...03/12/2019 .. 04/15/2026 ...
879385-AD-4 ..... TELEFONICA EUROPE BV .... |- 2.CFE ... 1,087,866 |. 117.2930 |.............. 1,055,637 |.... ... 900,000 |.. 980,973 ... (9,3%)[. 8.250 |...... 6.569 ....06/03/2004 ...|....09/15/2030 ...
87971M-BH-5 ..... TELUS CORP ... .. 2.BFE ..|... .... 19,853,109 |...89.3350 |... ....17,055,838 |.... ...19,092,000 |.. ...19,784,489 . (17,774) | 4.600 |...... 4.347 ....10/17/2019 ...|....11/16/2048 ...
87971M-BK-8 ..... TELUS CORP ... .. 2.BFE ..|... .. 16,660,971 |...83.7760 |... ....13,601,034 |.... ...16,235,000 |.. ...16,623,272 .. (9,278) |. 4.300 |...... 4.142 ....07/24/2019 ...|....06/15/2049 ...
882384-AE-0 ..... TEXAS EASTERN TRANSMISSION LP ... .. 1.G FE ..|... ...82.4690 |....coounnnnns 5,960,035 |.... .7,227,000 |.. ....7,180,332 4.150 |...... 4.193 ....01/22/2018 ...|....01/15/2048 ...
886546-AB-6 ..... TIFFANY & CO .. 1.DFE ..|... ...98.7350 |.....counnnnns 3,949,400 |.... .... 4,000,482 3.800 |...... 3.780 ....06/08/2015 ...|....10/01/2024 ...
89153V-AG-4 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .... .. 1.EFE ..|... ...99.9130 |..ccornnnnnnns 2,797,564 |.... ....2,799,879 . 3.700 |...... 3.816 ...09/11/2013 ...|....01/15/2024 ...
893045-AE-4 . TRANS ALLEGHENY INTERSTATE LINE CO ... L2.AFE .. ...97.9330 |. .. 7,834,640 |. . 7,999,061 |.. ... 633 | .3.850 |[......3.859 ....12/08/2014 .. 06/01/2025 ...
89352H-AB-5 . TRANSCANADA PIPELINES LTD . .2.BFE .. . 103.2980 |. .. 2,332,469 |. . 2,258,000 .2,609,064 |.. ..(21,590) | .5.850 |......4.208 ....02/23/2017 .. 03/15/2036
89352H-AN-1 TRANSCANADA PIPELINES LTD . .2.BFE .. . 10,871,816 |...94.6580 |. .. 9,438,349 |. .9,971,000 10,564,355 |.. .. (48,302) |. .4.625 |......3.8%4 ....11/07/2017 .. 03/01/2034
89352H-AZ-2 . TRANSCANADA PIPELINES LTD . .2.BFE .. 2,692,656 |...95.7560 |. ..2,585,412 |. .2,693,163 |.. 131 .5.100 |......5.118 ....10/10/2018 .. 03/15/2049
893574-AF-0 ..... TRANSCONT INENTAL GAS PIPE LINE COMPANY L . L2.AFE .. 2,187,863 |...88.4650 |. ..2,060,350 |. .2,210,891 |.. . 3,840 |. .4.450 |......4.868 ....03/07/2017 .. 08/01/2042 ...
902613-AE-8 ..... UBS GROUP AG .. 1.G FE ..|... 4,979,000 |...79.7040 |.....c.eeen... 3,985,200 |.... 8,984,022 [ e 1,786 [ e e 2.095 |...... 2.138 [FA ...... .. 104,750 |....02/18/2021 ...|....02/11/2032 ...
902613-AT-5 ..... UBS GROUP AG ... [CRR—. 2,5 . .. 1.G FE ..|... .. 2,000,000 |...96.3960 |.............. 1,927,920 |.... ....2,000,000 I MR RN 4.988 |...... 4.987 [FA ...... ... 99,760 |....08/01/2022 ...|....08/05/2033 ...
902613-BB-3 ..... UBS GROUP AG ... [CFP [ .. 1.G FE ..|... ...98.6490 |... ... 11,436,379 |.... ..12,462,863 |...oooeeeiiieeees | (371,641) [oeeeeeeeeeeeee o e 4.550 |...... 1.220 [AO ...... .. 527,482 |....12/11/2020 ...|....04/17/2026 ...
90352J-AC-7 ..... UBS GROUP AG [CRR—. 2. .. 1.G FE ..|... ...96.5010 |... ....18,601,533 |.... +..20,852,525 [ e (YA TR AU RPN RN 4.253 |...... 1.639 [MS ...... - ..819,808 |....03/04/2021 ...|....03/23/2028 ...
90383*-AA-6 ..... US RE Company, LLC ..eovveeeiieiniiieeeeeeeieeeeeeenens foee vee | s 1. .. 1.GPL ..|... . 102.5469 |.............. 4,101,877 |.... ....4,000,000 UUTURR FPRRTIRRP IS 5.970 |...... 5.970 [MS ...... ... 70,313 |... ....09/15/2022 ...|....09/15/2029 ...
904764-AH-0 ..... UNILEVER CAPITAL CORP ... .. 1.EFE ..|... . 111.4620 |.............. 5,573,100 |.... ....5,100,132 e (8,501) | e e 5.900 |...... 5.610 [N ...... ... 37,694 |... ....01/22/2004 ...|....11/15/2032 ...
904764-AS-6 ..... UNILEVER CAPITAL CORP ... |- LEFE L. ...98.1850 |..ccevrnnnnnns 2,867,002 |.... ....2,931,141 e (6,805) |oeeenneeeeenin e s 3.100 |...... 2.851 [ ....... .... 37,968 |... ...11/28/2017 ...|....07/30/2025 ...
904764-BC-0 ..... UNILEVER CAPITAL CORP ... .. 1.EFE ..|... ...96.9950 |........oennns 1,935,050 |.... .... 1,981,691 e 2,860 [ e e 3.500 |...... 3.672 [MS ...... ... 19,202 |... ....09/14/2018 ...|....03/22/2028 ...
907818-DZ-8 ..... UNION PACIFIC CORP . . 1.GFE .. ...84.4930 |. .. 6,415,553 |. .7,831,280 |.. (7,435) | .4.150 |......3.926 145,300 ....02/15/2018 .. 01/15/2045 ...
907818-EB-0 ..... UNION PACIFIC CORP ... .. 1.GFE ..|.. .. 22,475,900 )...88.2900 |... ... 20,580,399 |.... ...23,310,000 |. ...22,761,729 538,830 [ e o 3.375 [...... 3.632 [FA ...... ... 327,797 |... ...08/06/2015 ...|....02/01/2035 ...
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907818-EK-0 ..... UNION PACIFIC CORP ...eevvieeiecciiiieeeeceviieeeeeenes foe ven | s 2 s L1GFE Lo 19,757,144 |...74.9440 |............. 13,463,690 |......ceenn 17,965,000 |..evvnnnnnees 19,630,436 [...oevvvenviiiinnn Joennnennn (83,908) [ooeiiviiiiiiis o [0000.3.350 ol 2.785 [FA e eviiininns 227,357 |vvevnnnnnnnnn 601,828 |....12/02/2021 ... |....08/15/2046 ...
907818-FN-3 ..... UNION PACIFIC CORP .... .. 1.G FE ..|... . 18,834,863 |...67.4460 |... ....12,830,253 |.... 19,023,000 |.. 18,843,224 e e 2,828 e e [0 2,973 ) 3.015[MS ...... ... 164,953 |... .. 565,554 |....09/16/2020 ... |....09/16/2062 ...
907818-FW-3 ..... UNION PACIFIC CORP ... .. 1.G FE ..|... ...4,999,000 |...71.0240 |....ounnnnnnnn 3,551,200 |.... 4,999,049 [ e 21 e e [0000022.950 |l 2.951[MS ...... ... 45,479 |... .. 147,500 |....09/07/2021 ...|....03/10/2052 ...
911312-BL-9 ..... UNITED PARCEL SERVICE INC . .. 1.F FE ..|... ...3,801,533 |...97.9340 |.....ennnnnenn 3,736,182 |.... 3,813,188 [ e 2,026 [ e [022222.800 .. 2.856 [MN ...... ... 13,649 |[... ....11/09/2017 ...|....11/15/2024 ...
911312-BN-5 ... UNITED PARCEL SERVICE INC . .. 1.F FE ..|... . 12,797,827 |...84.7100 |... ....11,662,873 |.... ...12,904,686 |.......covvniieeer oriennnnnn 20,766 [oeniiiiiiiinnns i 000030750 | 4.167 |IN ...... ... 65,972 |... ....06/23/2018 ...|....11/15/2047 ...
91159H-dJ-0 ..... US BANCORP ... .. 1.G FE ..|... .. 7,000,000 |. 103.2090 |-.eeuunnnneenn 7,224,630 |.... 11,000,000 [..eeeeeeeiiiieee Joeeeeniieeeeennee fereeeeeeeeieeeee oeeeeeeiieeeeeeenn [e0222.5.850 | 5.849 (A0 ...... . 79,625 |... ...10/18/2022 ...|....10/21/2033 ...
913017-BP-3 ..... RTX CORP e cevnieeeens foeeen [ e [Tl .. 2.AFE ..|... . 108.9900 |.......oennnn. 5,994,450 |.... 18,290,708 |.oneeiiiiiiiiiees foeeeennnn (37,088) [eunniiiiiiinees o e 6,125 | 4745 ....... ... 165,337 |... ....10/07/2010 ...|....07/15/2038 ...
913017-BT-5 ..... RTX CORP e e e eeem e eeem e eeee [ een | e [T .. 2.AFE ..|... . ...91.1220 |..coeennnnnnns 1,119,889 |.... e 1,557,375 [ oo (13,662) [oeeeeeceeieeee oeeeeeiiieeeeeene ennn 42500 .. 2.656 [JD .oooeen oeeeenieeeeees 4,609 |... ....12/04/2020 ...|....06/01/2042 ...
913017-CA-5 ..... RTX CORP L2.AFE .. . 13,269,895 |...85.3330 |. 11,519,955 |. 13,308,513 |.. . 4.250 . 71,588 ....07/22/2015 .. 05/15/2045
913017-CP-2 . RTX CORP L2.AFE .. 7,531,781 |...83.4110 |. .. 5,367,498 |. .7,470,671 |.. . 3.065 . 41,264 ....12/22/2021 .. 05/04/2047
913017-CX-5 ..... [RTX CORP .. L2.AFE .. ...91.5110 |. .. 5,490,660 |. .7,515,612 |.. .. (40,894) |. ......3.13% . 34,688 ....11/23/2021 .. 11/16/2048 ...
91324P-B0-4 ... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... . 109.8750 |...cevvnnnnnns 2,961,131 |.... .... 3,764,709 (49,378) |-evveeeeeeeenies feeeeeeeiiiiis 002250950 ..ol 2.919 .... 60,578 |... .. 160,353 |....12/21/2021 ... |....02/15/2041 ...
91324P-CV-2 ... UNITEDHEALTH GROUP INC .. | LR FE L 971370 [ 1,534,765 |.... o 1,580,869 [o.eiiiiiiiiiniees v (378) [ e 0022230100 |l 3.074 e 14,422 | . 48,980 |....01/19/2018 ...|....03/15/2026 ...
91324P-DE-9 ..... UNITEDHEALTH GROUP INC .. |- LFFE L ...95.0630 |....cevnunnnns 2,757,778 |.... e 2,949,566 |...ooiieeiniiiieee Joeeeenen (12,073) [ oo 000222950 | 2.484 .... 18,067 |... . 85,580 |....10/16/2019 ...|....10/15/2027 ...
91324P-DS-8 ..... UNITEDHEALTH GROUP INC .. 1.F FE ..|... ...92.8900 |.......ounnnns 2,786,700 |.... 2,999,541 [ e T e s 00000 2.875 | 2.878 e 32,583 ... .. 86,250 |....07/23/2019 ...|....08/15/2029 ...
92343V-BZ-6 ..... VERIZON COMMUNICATIONS .. 2.AFE ..|... ...96.5820 |....coounnnnns 4,829,100 |.... 1 ee5,026,159 [oeeeeeiiiiieeee Jeeeeenee (1,985) [ oo 0n225.050 | 4.983 .. 74,347 |... ....03/18/2014 ...|....03/15/2034 ...
92343V-CK-8 ..... VERIZON COMMUNICATIONS .. 2.AFE ..|... ...95.5350 |.....covnnnnns 5,008,900 |.... 6,635,920 [oiiiiiiiiinnens e (A1,370) [ e 0040862 | 3.203 ... 92,083 ... ....11/18/2021 ...|....08/21/2046 ...
92343V-CQ-5 ...... VERIZON COMMUNICATIONS .. 2.AFE ..|... ...96.3040 |....covnnnnnns 4,786,309 |.... e 8,762,098 e e 14,288 [ e [enn 40400 . 4.902 ... 36,447 |... ...01/11/2016 ...|....11/01/2034 ...
92343V-FT-6 VERIZON COMMUNICAT1ONS .. 2.AFE ..|... .... 18,379,795 [...72.1160 |... ... 12,997 467 |.... ... 18,334,602 [oeniiiiiiinnees e (15,182) [ o 000022 2.650 | 2.521 ... 54,394 |... ....12/14/2020 ...|....11/20/2040 ...
92343V-GK-4 . VERIZON COMMUNICATIONS L2.AFE .. . 16,491,002 |...79.8300 |. . 13,728,575 |. 16,513,329 .3.671 160,736 ....06/13/2022 .. 03/22/2041
925524-AH-3 ...... [ PARAMOUNT GLOBAL . .2.CFE .. 1,809,060 |. 108.3840 |. .. 1,625,760 |. 1,627,873 .6.273 . 49,547 ....11/07/2008 .. 07/30/2030
927804-FA-7 ..... [VIRGINIA ELECTRIC AND POWER CO L2.AFE .. . 107.2740 |. .. 4,559,145 |. 5,149,776 .3.793 ... 12/17/2012 .. 01/15/2036
927804-FP-4 . VIRGINIA ELECTRIC AND POWER CO ....ovvvvvvvnnnnienvnnnnfeoun oee L2.AFE .. ...91.7460 |. 976,421 |.. .3.766 ....08/30/2017 .. 08/15/2043 ...
927804-FT-6 ..... VIRGINIA ELECTRIC AND POWER CO .....oevevvvvmneeeeennnnfonn o L2.AFE .. ...85.6470 |. . 1,149,000 .1,182,7% |.. ......3.991 ...02/16/2018 .. 05/15/2045 ...
927804-FY-5 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 2.AFE ..|... ...80.0920 |... .3,789,000 |.. 3,789,127 e v (B) e s 40022232800 |- 3.800 .. 143,982 |....10/05/2017 ...|....09/15/2047 ...
927804-GA-6 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...90.5600 |... .2,010,000 |.. e 1,999,662 |o.eieeiiiiiieeee e 217 e e [0e2240600 .. 4.635 . 92,460 |....11/26/2018 ...|....12/01/2048 ...
927804-GD-0 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...61.6470 |... 1,727,000 |.. Ll 10701,451 [ e B85 [ s 0022450 ). 2.526 . 42,312 |....12/01/2020 ...|....12/15/2050 ...
927804-GF-5 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...68.2850 |... ....17,071,250 |.... 25,000,000 |.. ...24,832,885 e 3,756 e e [0l 2.950 . 2.985 .. 737,500 |....01/05/2022 ... |....11/15/2051 ...
92826C-AF-9 ..... VISA INC .. 1.DFE ..|... ...93.2780 |...ccevnnnnnns 3,108,956 |.... .... 3,493,789 o (4,684) [ e [0 42300 3.964 .. 143,319 |....08/06/2018 ... |....12/14/2045 ...
928563-AK-1 ..... VMWARE LLC ... .. 2.CFE ..|... ...87.7620 |....covuunnnns 2,204,581 |.... ....2,502,153 e 2,020 |eeiiiiieieiiis e 222212800 . 1.889 ... 45,216 |....08/13/2021 ...|....08/15/2028 ...
928563-AL-9 ..... VMWARE LLC ... .2.CFE .. ...82.7610 |. ..5,131,182 |. .5,172,686 |.. .. 109,169 |. .4.824 136,400 |....07/22/2022 .. 08/15/2031 ...
92857T-AH-0 ..... VODAFONE GROUP PLC .... .2.BFE .. . 114.6680 |. .. 1,146,680 |. .1,000,000 1,077,881 |.. ..(10,135) | .6.321 . 78,750 |....11/05/2003 .. 02/15/2030 ...
928668-BL-5 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC L2.AFE .. ...92.8790 |. .. 2,405,566 |. .2,590,000 .2,592,966 |.. (1,605) | .1.186 . 32,375 |....12/11/2020 .. 11/24/2025 ...
928668-Bi-1 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC L2.AFE .. . 102.6320 |. ..1,016,057 |. ..990,000 .986,669 |.. .5.731 e [---.11/30/72023 .. 09/12/2028
92940P-AE-4 . WRKCO INC ....... .2.BFE .. ...95.5050 |. .. 1,981,729 |. .2,075,000 .2,246,618 |.. ......1.829 . 80,925 |....02/18/2021 .. 06/01/2028 ...
931142-CB-7 ..... WALMART INC .... .. 1.CFE ..|... . 109.1480 |...cevvnnnnnns 3,274,440 |.... 1 0n2,988,028 [oiieeiiiiiineee Jeeeeeniee e 725 [ e 000252250 | 5.29 .. 157,500 |....12/09/2010 ...|....09/01/2035 ...
931142-EB-5 ..... WALMART INC .. 1.CFE ..|... ...95.2040 |.....covnnnnns 1,870,759 |.... ... 1,989,929 e (1,325) [ e 00000232950 |l 3.832 .. 77,618 |....07/09/2018 ...|....06/28/2038 ...
94973V-AH-0 ..... ELEVANCE HEALTH INC ..eeeveeeeeceeeeeeeeeeeeeeeeeens fo e [ [T s .2.BFE ..|.. . 107.3720 |..ccevvnnnnnns 3,865,392 |.... ... 3,722,856 e (7,976) |oeeeeeeeeeeeis e 1222252950 ..o 5.530 ....05/12/2005 ...|....12/15/2034 ...
94974B-GH-7 ... WELLS FARGO & CO ... .. 2.AFE ..|... ...97.7810 |... .... 13,239,547 |.... L 13,634,221 Lo e 4,982 | e [22223.000 ol 3.039 ....02/11/2015 ...|....02/19/2025 ...
950000-26G-7 ..... WELLS FARGO & CO ... .. 2.AFE ..|... ...88.8570 |...ccvnnnnnnns 2,129,902 |.... .... 2,471,620 L (11,822) | e | 2,879 2.305 ....11/10/2021 ...|....10/30/2030 ...
960413-AS-1 ..... WESTLAKE CORP .. .. 2.BFE ..|... ...91.7320 |..ocovnnnnnnns 2,293,300 |.... .... 3,007,054 L (7,783) [ e 00222250000 .l 3.448 ....11/15/2021 ...|....08/15/2046 ...
960413-AY-8 ..... WESTLAKE CORP .. .. 2.BFE ..|... ... 70.7560 |..ceevnnnnnnns 1,462,527 |.... 12,005,871 |oeeeeeeiiieeee e 2,575 |eveeeeeeeeeeiies oo 2,875 3.094 ...08/11/2021 ...|....08/15/2041 ...
961548-AY-0 ..... WESTROCK MWV LLC «.evvveiiieiiiiiieecceeieeecevne foe e [ e [T .. 2.BFE ..|... s . 116.2680 |.............. 5,348,328 |.... ... 4,497,492 1077 s e 72950 8.372 ....02/14/2005 ...|....02/15/2031 ...
96949L-AC-9 ..... WILLIAMS COMPANIES INC .. .2.BFE .. 3,989,185 |...94.2590 |. .. 3,732,656 |. .3,986,105 |.. ... (675) . ......5.049 ....10/02/2018 .. 09/15/2045 ...
976843-BJ-0 ..... WISCONSIN PUBLIC SERVICE CORP ... . 1.FFE ..|.. .. 6,413,607 )...92.7570 |.....cooenens 4,730,607 |.... .5,100,000 |. ...6,325,968 [ciiiiiiiiiiiins e (42,484) oo foviiiiiiiinnnnnn | 4782 |, 3.143 .. 242,352 |....11/23/2021 ... ]....11/01/2044 ...
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976843-BN-1 ..... WISCONSIN PUBLIC SERVICE CORP ......cevvunnverrrvnnnnnns foon ven | unnnns 1,2 e .. 1.F FE .. ...66.2470 |........eennns 9,937,050 |......oennnnn 15,000,000 |..evennennens 14,974,213 |oeiiiiiiiiinnns v 597 e o e 2.850 |...... 2.859 D coeeeis i 35,625 [eniiiins 427,500 |....11/10/2021 ...|....12/01/2051 ...
984851-AF-2 ..... YARA INTERNATIONAL ASA .... (V- 1,2 e .. 2.BFE ..|... ...97.5380 |..ccovnnnnnnns 2,340,912 |.... .2,400,000 |.. 2,652,438 |ooeeeiiiiiiieee e (B7,367) [ e e 4.750 |...... 2.100 | ....... .. 114,000 |....05/21/2021 ...|....06/01/2028 ...
984851-AH-8 ..... YARA INTERNATIONAL ASA .... [CRR—. 1,2 e .. 2.BFE ..|... L 111.6270 |..ooeeeeennnns 5,824,697 |.... .5,218,000 |.. 5,579,854 [ e (24,919) [ e e 7.378 |...... 6.323 [MN ...... .. 384,984 |....03/16/2023 ... |....11/14/2032 ...
98956P-AT-9 ..... ZIMMER BIOMET HOLDINGS INC ..oeeevveeeeeeeeniieeeeeeenn fo e | s 1,2 e .. 2.BFE ..|... ...90.6910 |..ccovnnnnnnns 1,850,096 |.... .2,040,000 |.. e 2,001,705 [oeeeeeiiiiiieeee foeeeeeeenn 5,340 [ e e 3.550 |...... 3.893 [MS ...... ... 712,420 |....03/23/2022 ...|....03/20/2030 ...
P4001#-AA-8 ..... E LICA MESA LA PAZ, S. DER. L. DEC. V. D...... . L. 92.5276 |...iiiinnnnnns 4,212,442 |.... . 4,552,634 |.. 4,552,612 | i e e e 5.980 |...... 5.980 [ MJSD .. 272,247 |....04/27/2018 ...|....12/20/2044 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations XXX 3,375,219,149 3,727,942,682 3,845,710,473 XXX XXX XXX 37,924,744 143,204,580 XXX XXX
126694-HK-7 ..... CWHL 2005-25 A6 - CMO/RVBS .. N ...50.3345 |... 1,001,732 |.. 453,586 |.eevneeeeeeennies feeeeeee (16,484) | e e 5.500 |...... 9.852 [MON ..... . 51,139 |....11/18/2005 ...|....11/25/2035 ...
12530J-AA-0 ..... CFMT 22AB2 A - CMO/RVBS I L ...89.6807 |... .2,09,372 |.. 917,661 [ o (69,529) [ e e 2.000 |...... 0.344 [MON ..... 41,927 |....02/14/2022 ...|....02/26/2052 ...
126694-TX-6 ..... CWHL 2005-30 A8 - CMO/RVBS N 1,217,630 |...65.2462 |... 1,301,908 |.. 1 0852,078 e feeee e (29,428) | e e 5.500 |...... 6.869 | MON ..... . 71,605 |....12/05/2005 ...|....01/25/2036 ...
12669F-F3-2 ..... CWHL 2004-J5 A5 - CMO/RMBS I L ....35,972]...92.5873 |... 87,338 36,514 [ e (I8 [ [ e 5.500 |...... 6.295 ....06/21/2004 ...|....07/25/2034 ...
126696-2V-2 ..... CWHL 2005-16 A3 - CMO/RVBS N .. 485,225 |...65.7524 |... ..503,445 |..oooiiieeeenn 350,447 | e (13,208) [ e e 5.500 |...... 5.518 ...11/09/2005 ...|....09/25/2035 ...
929227-2X-3 ..... [WAMU 2003-S5 119 - CMO/RMBS . 4 . 74,732 |...96.4062 |. 78,187 .. 76,929 |.. .5.500 |[......5.971 ....06/21/2008 .. 06/25/2033 ...
92922F-RE-0 ... WAMU 2004-CB1 3A3 - CMO/RMBS .. i v [4 e | .. 700,305 |...97.6706 |... ..753,519 |. 728,582 | feeee e (1,198) | [ s 5.500 |...... 6.949 ...05/14/2004 ...|....06/25/2034 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 5,388,145 | XXX 4,410,644 5,772,501 4,415,797 (129,925) XXX XXX XXX XXX
05604F-AC-9 ..... BIWAY 2013-1515 A2 - CMBS .. 2. ...93.7148 |... ..5,622,887 |.... .6,000,000 |.. ORIV R KN [0[CH R I [RE VKDY SR R 3.454 |...... 3.216 ....02/26/2013 ...|....03/10/2033 ...
05550M-AV-6 ..... BBCMS 2019-C3 XA - CMBS 3 5.3515 |. ..970,928 |. . 1,067,660 |.. .(206,238) | .1.309 |......3.945 ....05/20/2019 ..
126650-A1-0 ..... CVSPAS NOTES CTF - CMBS ... 4 2. ...99.4300 |. .. 3,022,451 |. .3,039,778 03,022,993 |eeviiiiiiiiii feeeiines 5,247 |. .5.298 |......5.758 . ....10/17/2005 .. .
17328F-BB-0 ..... CGCMT 2019-GC41 XA - CMBS ... L8 . 1. ....3.8764 |... 464,030 |.... .. 528,489 |oeevueeeeieiiies feeees (110,803) [ eeeevveeeeeeennn Jeemeeeeeeeeniieee foeeees 1.167 |...... 3.673 [MON ..... .. 131,165 |....08/06/2019 ...|....08/10/2056 ...
173220-AV-8 ..... CGCMT 2014-GC21 A4 - CMBS . I L .1 . 100.0000 |... 540,802 |.... ..540,802 |.. 541,075 1 (3,369) [ e [ 3.575 |...... 2.865 [ MON ..... ... 19,334 |....03/09/2016 ...|....05/10/2047 ...
33768N-AA-0 ..... FKH 2022-SFR1 A - CMBS ... N 1. ...95.9535 |... .. 3,812,549 |.... .3,973,330 |.. ....3,970,973 e (1,833) | e s 4.145 |...... 4.141 [MON ..... .. 164,695 |....04/05/2022 ...|....05/19/2039 ...
36228C-UV-3 ... GSMS 2005-ROCK A - CMBS ... I L .1 ...98.0936 |... .1,000,000 |.. e 1,001,825 [oenniiiiiiieees e (1,491 s e e 5.366 |...... 5.258 [MON ..... ... 53,660 |[....05/17/2005 ...|....06/03/2032 ...
61769J-BB-6 ..... MSC 2019-H6 XA - CMBS L8 . 1. ....5.0890 |... e 1,110,539 [ e (220,273) [ e e 1.287 |...... 3.135 [ MON ..... .. 258,198 |....06/07/2019 ...|....06/17/2052 ...
36251F-Al-6 ..... GSMS 2015-GC28 A5 - CMBS .. I L .1 ...97.7244 |... 1,465,866 |.... e 1,505,327 [ e (6,248) | o e 3.3% |...... 2.978 [MON ..... ... 50,940 [....03/16/2015 ...|....02/12/2048 ...
74331U-AC-2 ... PROG 22SFR3 B - CMBS N L1 ...93.3656 |... 2,913,008 |.... 03,033,568 |...oieeeiiiiiieee e 22,856 | [ e 3.600 |...... 4.495 | MON ... .. 112,320 |....04/05/2022 ...|....04/17/2039 ...
67117K-AA-2 ..... OAHS 221 FRN - CMBS ... I L .1 ...92.0117 |... 9,201,170 |.... . 09,998,340 [oeniiiiiiiinnnns v B e e e 6.815 |...... 6.817 |IN ...... ..681,500 |....06/27/2022 ...|....11/15/2040 ...
T4332X-AA-9 ..... PROG 22SFR4 A - CMBS . 4 1. ...95.5007 |. ..2,855,791 |. . 2,990,335 .2,988,668 |.. 4.438 |......4.426 132,711 |....04/20/2022 .. 05/17/2041
92890K-BB-0 ..... WFRBS 2014-C22 ASB - CMBS . 4 1. ...99.0512 |. ..125,650 |. ..126,853 127,000 |.. .3.464 |......2.744 4,39 |....12/16/2014 .. 09/17/2057
74332X-AC-5 . PROG 22SFR4 B - CMBS ... 4 . ...95.6189 |. ..3,729,136 |. .3,900,000 .3,899,115 |.. 4.788 |......4.772 186,732 |....04/20/2022 .. 05/17/2041
74334D-AA-1 PROG 22SFR6 A = OMBS ......ovviiviiieieiiiiineeeceviia fean e |4 1. . ...96.4604 |. .. 2,408,009 |. . 2,496,372 . 2,494,163 |.. 4451 |......4.459 111,114 |....07/26/2022 .. 07/19/2039 ...
95002M1-AY-5 ..... WFCM 2019-C52 XA = CMBS .....eeveunieeremnnnneerennnnnesfoe ven [ nnnens 3 e |- 1LAFE ... .. 922,049 |....6.1316 |... 464,033 |.... 510,417 (104,179) |eeeeeeeiniiinene fooeeemmiiieieeene Jenens 1.748 |...... 4.131 .. 126,750 |....08/06/2019 ...|....08/16/2052 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 44,467,769 [ XXX 39,540,704 38,687,469 41,813,157 (644,923) XXX XXX XXX 240,620 2,652,565 XXX XXX
023761-AA-7 ..... AMERICAN AIRLINES 2017-1 CLASS AA PASS T .oovvvennifon ven ] unnnns 1. 1FFE ... 1,372,500 |...91.5620 |.............. 1,256,688 |.... .1,372,500 |. e 1,872,500 [eeniiiiiens i e o e 3.650 |...... 3.649 [FA ...... . 50,096 |....01/04/2017 ... [....08/15/2030 ...
01627A-AC-2 ..... ADC 221 A2 = ABS ...eeeieeieeeeeene e [ e . 1.GFE .. . 100.6640 |. .. 2,486,402 |. .2,470,000 .2,387,031 |.. .6.350 |......6.631 157,281 |....11/07/2022 .. 10/15/2047 ...
023765-AA-8 ..... AMERICAN AIRLINES 2016-2 PASS THROUGH TR . .. 1.G FE ..|... ...91.4650 |... 621,250 |.... 681,763 |.oevvveeeeiiinn foreeineeenn (88) | e e 3.200 |...... 3.095 (D ....... ... 21,735 |....11/06/2017 ...|....12/15/2029 ...
02379%K-AA-2 ..... AMERICAN AIRLINES PASS THROUGH TRUST 202 .. 1.FFE ... ...83.2760 |....cevnennnns 7,881,048 |.... e 9,480,026 |...oeeeeeniiiieee foeeeennnen (1,080) feeeeeecciiees o e 2.875 |...... 2.848 [ ....... ..272,083 |....10/26/2021 ...|....01/11/2036 ...
02376A-AA-7 ..... AMERICAN AIRLINES 2017-2 PASS THROUGH TR . .. 1.F FE ..|... ...90.1810 |..ccevvnnnnnns 1,248,365 |.... e 1,385,095 [oenniiiiiiineens v (102) L o e 3.350 |...... 3.335 | AO ...... ... 46,374 |....01/12/2018 ...|....04/15/2031 ...
03666L-AL-6 ..... ANTR 201R ATR = CDO ...eeeeeeeeeeeeemneeeeeeemeeeee o wen | e |45 e 1.AFE ..|... ...99.2239 |...coiiiinnnns 2,976,718 |.... 10008,000,000 ..eeeeeeniiiiees foreerrniieeeeene oo o e 7134 |...... 7.193 [ JAJO .. 196,103 |....11/16/2021 ...|....10/24/2033 ...
247361-2V-3 ..... DELTA AIRLINES 2020-1 CLASS AA PASS THRO ......cccvvuforn von ] vuneeen [T i .. 1.EFE ..|... . ...88.8420 |.............. 2,809,970 |.... D T (11 R R RN R RN 2.000 |...... 2.000 | D ....... ... 63,258 [....03/04/2020 ...|....12/10/2029 ...
039937-AE-7 ..... ARES LXIII B1 - CDO .. 4,000,000 |...99.3783 |.....eunnnnnnn 3,975,134 |.... eeed,000,000 [.ennieeenniiieee foeeeeriiieeeeene e e e 7.276 |...... 7.419 .. 271,478 |....03/10/2022 ... |....04/20/2035 ...
30295#-AA-5 ..... Fidelity Real Estate Company LLC CTL . 4,564,270 |...79.9129 |. .. 3,647,440 |. . 4,564,270 |.. .2.800 |......2.787 ....03/04/2020 .. 04/30/2040 ...
05072\-AG-8 ..... AUDAX 4 AR - CDO . 3,000,000 |- 101.0861 .. 3,032,583 |. .3,000,000 .3,000,000 |.. .7.966 |......8.034 ....03/17/2023 .. 04/20/2035 ...
477143-AH-4 ... JBLU AA = ABS L.iiiiiiiiiiiiiiiiiiiiii i fen s ...1,634,214 )...84.4100 |.............. 1,379,440 |.... . 1,634,214 |.. L 1,634,214 o i e o e 2.750 |...... 2.742 ...10/29/2019 ...|....11/15/2033 ...
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06762V-AD-8 ..... BABSN 2022-111 C = CDO ....ovvvvvvenneecevnnieeeeevnnans foee vee | s 45 ... LFFE L 2,000,000 |. 100.6053 |.............. 2,012,106 |....oeeeennnn 2,000,000 |.eeevenninnns 2,000,000 |oevvvenririiinnnns fooveriiiiiiiin i e 1002.9.166 |l 9.261 [ JAJO 174,419 |....09/01/2022 ... |....10/22/2035 ...
541430-AA-4 ..... AMZN 1 A1C = CMBS e e eeenee [ eee [ [T s .. 1.DFE ..|... ...83.3151 |t 4,221,5% |.... .5,067,024 |.. 5,067,024 [oeeeiiiiiiieee e e e eenn2.654 | 2.654 [MON ..... .. 134,492 |....10/30/2020 ...|....10/10/2042 ...
06762V-AE-6 ..... BABSN 2022-111 D - CDO .. 2.CFE . 101.3143 |.....ooeennins 2,532,856 |.... JRRZ O BV R RPN IR R R [ C) (03 A 10.746 | JAJO .. 255,483 |....09/01/2022 ... |....10/22/2035 ...
74353#-AA-2 ..... Amazon.com Inc. CTL 3.366% due 10/10/204 ..........ofoee e veveeee [T s |oeen 1.E .. ...88.3100 |..ccovvnnnnnns 4,130,707 |.... Y /) (VI ORI FEUURPRRTRPPPUOTR FUPTRRTUPIN REUPPPRPRRURPPRRPR IR J o < AU 3.366 [MON ..... .. 158,405 |....04/24/2020 ...|....10/10/2042 ...
06762Y-AA-8 ..... BABSN 2022-111 E - CDO 3.CFE . . 100.7056 |........een... 1,007,056 |.............. 1,000,000 |.................970,644 |..coovviiiiiiiins [ooeeennnn (20,632) [ooeiiiininiiiiin Jovnneeiiiiinnnns [, 13,646 |..... 10.888 | JAJO .. 133,503 |....09/01/2022 ...|....10/22/2035 ...
90932L-AJ-6 ..... UNITED AIRLINES INC = ABS ...eeeeeeeeeeeeemmnneeeeeeens oo ven | [T [ 1.F FE . . . 101.5330 |..ccevnnnnnnns 4,550,709 |.... e 4,482,000 ...ieieeiiiiieeee Jeeeeenieeeeeenee e e +2222.5.800 ... 579 (W ....... ....08/30/2023 ...|....07/15/2037 ...
06763F-AC-4 ..... BABSN 2023-11 B1 = CDO ....ccvvvennievvinnnnnieviinnnnns foee e | Conn |45 s 1.CFE. .. 2,000,000 |. 100.1587 |.............. 2,008,175 |.... 2N O [V Y RN AR RN R 111 RN 7.971 | JAJO oo [-...05/31/2023 ...|....07/21/2036 ...
08179X-AW-5 ..... BSP 11 AR2 = CDO ...eeeeeveieeeeeenneeeeeeemneeeeeeeenns [ wen | |45 il 1.A FE . ..516,081]...99.9786 |... . ... 30,231 |....02/17/2021 ...|....07/16/2029 ...
09628I-BA-9 ..... BLUEM 162RR BR2 - CDO .1FFE. ...99.4965 |. .2,000,000 149,688 |....09/01/2021 .. 08/20/2032
12327B-AA-4 ... BJETS 211 A - ABS .. . 1.FFE. ...92.7672 |. ..948,358 . 20,504 |....08/02/2021 .. 04/15/2036
12510H-AN-0 ..... CAUTO 211 A4 - ABS . .1EFE. ...73.4104 |. . 1,041,983 . 28,760 |....02/10/2022 .. 08/15/2061 ...
12510H-AP-5 ..... CAUTO 221 A1 - ABS .... .. 1.AFE . ...89.2910 |... 8,649,653 |oeiiiieiiieeee e A7 e e 0222223350 |...... 8.375 | MON ... .. 155,968 |....03/08/2022 ...|....03/15/2052 ...
12510H-AQ-3 ..... CAUTO 221 A2 - ABS . 1.EFE. ...86.5197 |... ....986,143 MON ..... ...03/08/2022 ...|....03/15/2052 ...
143180-AG-5 ..... CGMS 235 C - CDO ... 1.F FE . ...99.4945 |... ... 500,000 JAJO ... ....11/10/2023 ...|....01/28/2036 ...
143180-AJ-9 ..... CGMS 235 D - CDO .... 2.CFE . ...99.2433 |... JAO ... ....11/10/2023 ...|....01/28/2036 ...
15673E-AA-1 ... CERB XXVIII A - CDO 1.A FE . ...99.7443 |... . JAJO ... ....09/24/2020 ...|....10/15/2031 ...
17150E-AA-9 ..... CHUML 2 A1 = CDO .evvvvvevieeeeiiiniieeeeceeeieeeeeenens foee e | Cenn |45 il [ 1.AFE ..|... . 100.1223 |... 2,002,447 |.... JAO ... ....03/16/2023 ...|....10/01/2032 ...
171512-AE-6 ..... CHWML 1V B - CDO . .. 1.CFE ..|... ...99.8991 |... 1,165,823 |.... ....1,119,911 JAJO ... ...09/28/2022 ...|....01/23/2032 ...
17295F-AC-8 ..... CITZN 2023-2 A2B - ABS .. .. 1.AFE ..|... . 100.1705 |... 4,006,821 |.... ....4,000,000 . ....09/06/2023 ...|....10/15/2026 ...
19521U-AA-1 ... CLGIX 2021-1 A2 - ABS . 1.GFE .. ...90.3512 |. .. 4,517,562 |. . 4,997,344 |.. (2,383) |- ....12/14/2021 .. 12/26/2051
20633K-AA-6 ..... TUNES 221 A2 - ABS . .1EFE .. . 101.1374 |. ..4,142,588 |. .4,017,783 |.. 18,250 |. ....12/08/2022 .. 01/20/2073
24460X-AC-4 ..... DPATH 2021-2 B1 - CDO .1.CFE .. ...97.5446 |. .. 4,877,230 |. .5,000,000 |.. ....12/06/2021 .. 01/17/2034
26245X-AL-1 ..... DRSLF 86 A1R - CDO . 1AFE .. ...99.7800 |. .. 2,993,400 |. .3,000,000 |.. ....06/10/2021 .. 07/17/2034 ...
262530I-AC-2 . DTAOT 214 B - ABS ..... 1AFE .. ...99.1874 |. ..7,868,850 |. .7,933,316 .7,933,231 |.. ... 11/02/2021 .. 05/15/2026 ...
314353-AA-1 ... FEDERAL EXPRESS CORPORATION 2020-1 PASS ... .. 1.DFE ..|... ...83.4660 |... 2,932,003 |.... .3,512,812 |.. 2,891,520 ....06/21/2023 ...|....08/20/2035 ...
33938M-AA-7 ..... FLX 2021-1 A2 - ABS .. 1.G FE ..|... ...80.8485 |... 4,524,771 |.... .5,036,000 |.. 5,013,572 ... 11/23/2021 ... |....11/27/2051 ...
344928-AC-0 ... FORDO 2023-A A2B - ABS .. .. 1.AFE ..|... . 100.1723 |... 2,955,096 |.... .2,950,012 |.. 2,950,012 ....03/28/2023 ...|....03/15/2026 ...
34532P-AA-8 ... FORDR 2019-REV1 A - ABS .. 1.AFE ..|... ...99.9264 |... 8,993,377 |.... .9,000,000 |.. 9,005,022 ....02/23/2022 ...|....07/15/2030 ...
34964R-AE-3 ... FCO XIX B - CDO .. 1.CFE ..|... . 100.4563 |... .4,000,000 |.. 4,000,000 JAO ... . ....08/10/2022 ...|....10/17/2033 ...
362583-AC-0 GMCAR 2023-2 A2B - ABS .. .. 1.AFE ..|... . 100.1541 |... . 4,074,983 |.. 4,074,983 .. 165,791 |....04/04/2023 ...|....05/18/2026 ...
448978-AC-0 ..... [HALST 2022-C A2B - ABS .. 1AFE .. . 100.0493 |. ..997,038 |. ..9%, 546 ....996,546 |.. . 55,832 |....00/12/2022 .. 01/15/2025 ...
44918C-AC-6 . HART 2023-C A2B - ABS 1AFE .. . 100.2237 |. .. 3,246,246 |. . 3,239,000 . 3,246,225 |.. e [---.12/19/72023 .. 01/15/2027
45783N-AA-5 . INSTR 2021-1 A - ABS . 1FFE .. ...87.3785 |. .. 1,616,314 |. .1,735,340 1,734,357 |.. . 39,953 |....02/03/2021 .. 02/16/2054
46604C-AE-6 ..... IVYH 20 C - CDO .. 1.FFE .. . 100.3550 |. .. 1,008,550 |. .1,000,000 |.. . 57,381 |....02/13/2023 .. 04/20/2035
46604C-AG-1 ..... IVYH 20 D - CDO .. .2.CFE .. . 100.4407 |. .. 1,004,407 |. .1,000,000 |.. . . 70,764 |....02/13/2023 .. 04/20/2035 ...
46604E-AL-6 ..... IVYH IX-R CRR = CDO .eeeeeeeeeneeeeeeeenneeeeeemnees feen een [ eeeennn |45 e .. 1.G FE ..|... ...96.3467 |... 1,926,934 |.... ....2,000,000 JAJO ... .. 163,219 |....02/14/2022 ... |....04/24/2034 ...
46604E-AN-2 ..... IVYH IX-R DRR = CD0 ..eevnvvvvvnnnieeeciniineeecvnnins feen oo [ eeeenn |45 1 .. 2.CFE ..|... ...91.0377 |... 1,820,753 |.... ....2,000,000 JAO ... .. 176,475 |....02/14/2022 ... |....04/24/2034 ...
50203V-AL-5 ..... LIVE 1D = CDO0 eeeeeeeeeeeeeee e eeee e eeenneee foee ven | e |45 il .. 2.CFE ..|... ...92.4%0 |... 4,050,399 |.... ... 4,431,223 JAJO ... ...03/10/2022 ...|....04/28/2034 ...
50204H-AW-1 ..... LCM 38-R BIR = CDO ...ceevvvvnneeeecinnineeecvinineeeeens foee e [ Conn |45 i .. 1.CFE ..|... ...99.9308 |... ....1,000,000 JAO ... ....08/24/2023 ...|....10/15/2036 ...
50204H-BA-8 ..... LCM 38-R CR = CDO ....eeeeeeeneeeeemnneeeeeemnneeeeennfoen e | Conenn |45 il .. 1.F FE ..|... ...98.1139 |... ....1,000,000 JAJO ... ....08/24/2023 ...|....10/15/2036 ...
50204H-BC-4 ... LCM 38-R DR = CDO ...ovvevevvenneeeeenniieeeeevviineeeens foes e | Covin |45 i .. 2.CFE ..|... . . 101.3984 |... 1,259,875 |.... ... 1,242,500 JA ... . ....08/24/2023 ...|....10/15/2036 ...
50204N-AJ-7 ..... LCM 39 C = CDO eeeeeeeeeneeeeeeemneeeeeeeemn e e eeennes foee ven | [4,5 il .. 1.F FE ..|... .. 2,000,000 |. 100.5969 |... 2,011,939 |.... . . ....2,000,000 JAJO ... .. 174,599 |....09/16/2022 ... |....10/16/2034 ...
50204N-AN-8 ... LOM 39 D = CD0 wevvveeeevvninieeceenie e eeeniieeeeeennnn foee ven oo |45 il .. 2.CFE ..|... 2,000,000 |. 100.1866 |... ..2,003,732 |.... .2,000,000 |.. ....2,000,000 JAJO ... .. 209,599 |....09/16/2022 ...|....10/16/2034 ...
502040-AA-9 . LCM 39 E - CDO ... .3.CFE .. .. 684,835 |. 100.5478 |. ..728,972 |. ..725,000 .691,130 |.. JAJO ... . 98,310 |....09/16/2022 .. 10/16/2034 ...
55819P-AQ-2 ..... MDPK 36R B1R - CDO ... .. 1.CFE ..|... .. 5,000,000 )...98.9350 |........ccc... 4,946,748 |.... .5,000,000 |. ....5,000,000 JA ... .. 333,752 |....02/25/2022 ... |....04/16/2035 ...
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55822G-AJ-3 ..... MDPK 57 C1 = CDO ..eveeevvvvineeeiivniieeeeeeniineeeeeens oo ven | s 45 ... LFFE L 6,000,000 . 100.1931 |.....ceeeeenen 6,011,583 |.veerennnnn 6,000,000 |..eevunnnnnnns 6,000,000 |.evvvenrirriiinnns feorniiiiiiiii feeveiii e e 8.187 |...... 8.260 | JAJO ... 562,097 |....05/24/2022 ... |....07/27/2034 ...
55953Y-AC-0 ... MAGNE XXXTTT BT = CDO .eeeeeeeeeeeeeeeen e eeeeens fo vee | s 45 ... .. 1.CFE ..|... .. 4,000,000 |. 100.1115 |.............. 4,004,462 |.... .4,000,000 |.. eee8,000,000 [..nneeeenniiiees feeeeeriiieeeeene e e e 7.766 |...... 7.834 | JAJO ... .. 346,059 |....05/23/2022 ... |....07/20/2035 ...
55953Y-AE-6 ..... MAGNE XXXIT1 C - CDO .... [CRR—. 45 ... .. 1.F FE ..|... .. 3,000,000 |...99.7104 |.............. 2,991,312 |.... 003,000,000 [eeniiiiiiiniees v e foiin e 8.166 |...... 8.241 | JALO ... .. 275,477 |....05/23/2022 ... |....07/20/2035 ...
55953Y-AG-1 ..... MAGNE XXX111 D - CDO (V- 45 ... .. 2.CFE ..|... .. 2,000,000 |. 100.1416 |.............. 2,002,831 |.... 002,000,000 |...eeeeenniiiees fereerrniieeeeene e e e 9.316 |...... 9.415 | JAJO ... ..214,191 |....05/23/2022 ... |....07/20/2035 ...
56847P-AA-1 ... MFIT 2019-PVT Class A = ABS ....ccovvevvvivinnnnnenens foon ven | s T .. 1.CPL ..|.. ...2,998,702 |...95.6621 |.............. 2,869,863 |.... 02,998,989 [oiiiiiiiiiiinns v T4 e i e 3.470 |...... 3.474 [MON ..... .. 104,100 |....12/16/2019 ...|....12/20/2034 ...
59966P-AC-6 ..... MLFPK 1 B - CDO .. .. 1.CFE ..|... .. 8,000,000 |...99.7249 |.............. 7,977,994 |.... 8,000,000 ...eeeeenniiieee feeeeereiieeeeene e e e 7.516 |...... 7.579 | A ... 121,928 ... .. 565,123 |....05/12/2022 ...|....07/20/2035 ...
59966P-AG-7 ..... MLFPK 1D - CDO .. .. 2.CFE ..|... .. 3,000,000 |. 100.0628 |.............. 3,001,885 |.... 003,000,000 [eeniiiiiiiiniees v e foi e 9.216 |...... 9.313 | JAL ... .... 56,063 ... .. 259,879 |....05/12/2022 ...|....07/20/2035 ...
617924-AG-0 ..... MSEV 2218 C - CDO .. 1.F FE ..|... .. 3,000,000 |. 100.5538 |.............. 3,016,613 |.... . 003,000,000 ..eeeeeenniiiees feeeerreiieeeeene e o e 9.166 |...... 9.220 | JAJO ... ... 55,759 |... ....09/09/2022 ...|....10/22/2035 ...
617924-Ad-4 ..... MSEV 2218 D - CDO .. .2.CFE .. 1,000,000 |. 100.6997 |. ..1,006,997 |. .1,000,000 .1,000,000 |.. .....10.499 | JAJO .... L2112 ...09/09/2022 .. 10/22/2035 ...
617936-AG-4 ..... MSEV 2320 C - CDO .. 1.FFE .. 1,000,000 |...99.3966 |. ..993,966 |. .1,000,000 .1,000,000 |.. .8.279 |......8.313 ....11/08/2023 .. 01/21/2037
62954J-AB-0 . NPRL 2019-1 A2 - ABS . 1FFE .. 996,584 |...93.0479 |. ..927,306 |. ..99,590 .996,590 |.. .3.241 |......3.263 ....08/22/2019 .. 09/20/2049 ...
62954J-AC-8 ... NPRL 2019-1 B1 - ABS .... |--2.BFE ... .. 993,390 |...92.3761 |... .1,000,000 |.. 997,212 e o945 s e e 4.313 |...... 4.463 ...08/22/2019 ...|....09/20/2049 ...
65480M-AC-7 ..... NAROT 2023-B - ABS .. 1.AFE ..|... . 100.1137 |... .3,585,000 |.. 003,590,398 [onniiiiiiiiiees v (344) L e e 5.8%8 |[...... 5.817 ....12/19/2023 ...|....05/15/2026 ...
654801-AC-5 ..... NAROT 2023-A A2B - ABS .. .. 1.AFE ..|... . 100.0874 |..oovvvnneeeeenn 969,792 |ovenieeennnn 968,945 | 968,945 | e e e | 5.988 |...... 6.062 ....04/18/2023 ...|....02/17/2026 ...
67111D-AS-5 ..... 0ZLM 15R A2A - CDO .. 1.CFE ..|... ...99.4121 |.............. 2,684,127 |..............2,700,000 |..........eeee2,700,000 |ooeenirevinnnnnnns forvvvmnniniiiiin Jovveinieiiiiiinns fovviiiiii e 7.427 |...... 7.487 ....02/14/2020 ...|....04/20/2033 ...
67181D-AA-9 ..... OAKIG 2020-1 A1 - CMBS . .. 1.AFE ..|... . ...90.9319 |... eeeeneneeeen 2,662,346 o 2,652,305 |oeiiiiiiiciiis e 21 s e e 1.850 |...... 1.851 . ....11/06/2020 ...|....11/21/2050 ...
67389D-AG6 ..... OAKCL 2023-1 C - CDO ... .. 1.F FE ..|... .. 2,000,000 |. 100.3584 |... 2,007,169 |..............2,000,000 |..............2,000,000 |....oeevrrrrnnnns forrrvmmmniniiiiins Joeeniiiiiiiinns oo o 8.694 |...... 8.793 | JAL ... ... 93,895 [....02/15/2023 ...|....04/15/2036 ...
67400E-AS-3 ..... OAKCL 2019-3 BR - CDO ... .. 1.CFE ..|... .. 2,000,000 |...99.8016 |... 1,996,031 |.... . . 022,000,000 |...eeeeemniiiees foeeerrenieeeeene e e e 7.427 |...... 7.491 [JADO ... |... . . .. 136,312 |....08/25/2021 ... |....10/20/2034 ...
67400E-AW-4 ..... OAKCL 2019-3 CR - CDO ... 1.F FE . 2,000,000 |...99.7886 |... .. 1,905,778 |.... .2,000,000 |.. 002,000,000 [oeeniiiiiiiniees v e foii e 7.927 |...... 7.990 (JAJO ... |... e 32,150 ... 146,451 |....08/25/2021 ... |....10/20/2034 ...
67402R-AC-7 ..... OAKCL 2022-2 A2 - CDO . |- 100.0000 |. .7.6% |......7.677 ....06/06/2022 .. 07/15/2033
67402R-AE-3 ..... OAKCL 2022-2 B - CDO . . |- 100.0000 |. . . . .8.144 |......8.131 ....06/06/2022 .. 07/15/2033
67402R-AN-3 ..... OAKCL 222R A2R - CDO . . 100.0000 |. ..2,000,000 |. .2,000,000 .2,000,000 .1.800 |......7.235 ....12/18/2023 .. 07/15/2033
67402R-A0-6 ..... OAKCL 222R BR - CDO . 100.0000 |. ..1,500,000 |. .1,500,000 .1,500,000 |.. .2.150 |......2.181 ....12/18/2023 .. 07/15/2033 ...
675937-Ad-5 ..... 0CT62 62 C - CDO ... . 101.1717 |. .. 2,529,291 |. .2,500,000 .2,500,000 |.. ) .9.366 |......9.466 ...10/28/2022 .. 01/22/2036 ...
68784E-AD-0 ..... OSCAR 2019-2 A4 - ABS ...99.2071 |... 998,652 |.... .1,006,634 |.. 1,011,798 e (T974) [ e e 2.680 |...... 0.723 ....03/23/2021 ...|....09/10/2026 ...
68784Y-AF-1 ..... OSCAR X A4 - ABS . ...99.6435 |... L377,350 |eeeeiiee 879,005 [oeeciiiiieee e (3,988) [ e e 3.270 |...... 0.023 ....08/23/2021 ...|....05/11/2026 ...
70806C-AG-7 ..... PNTPK 5 B - CDO .. . 100.2060 |... .2,000,000 |..eveniinnennn2,000,000 [oiiiiiiinniiiinn Jovvnniniiiiinines oo e e 9.044 |...... 9.038 ...09/23/2022 ... |....10/15/2033 ...
70806F-AA-3 ..... PNTPK 7 A1A - CDO .. . ...99.7813 |... 1,000,000 |-eevuneeeeenn 1,000,000 [oneeeeniiniieies Jeeneieeeeeeenes oo e e 8.051 |...... 8.005 ....06/23/2023 ...|....07/20/2035 ...
70806F-AC-9 ..... PNTPK 7 A2 - CDO ... .. 3,000,000 |...99.9836 |... . 3,000,000 |oevvreniirriinnnns foorrriiiiiiii v e 8.546 |...... 8.518 ....06/23/2023 ...|....07/20/2035 ...
70806F-AG-0 ..... PNTPK 7 C - CDO .. 2,000,000 |. 100.9020 |... 2,018,041 |.... . 2,000,000 .. 10.046 |..... 10.049 ....06/23/2023 ...|....07/20/2035 ...
78486A-AA-4 ... STWD 21SIF1 A - CDO 1,000,000 . 100.0366 |. ..1,000,366 |. .1,000,000 .1,000,000 |.. .7.155 |......7.110 ....02/23/2021 .. 04/15/2032 ...
81124N-AE-0 ..... SCUL 30 B1 - CDO . . 100.2302 |. ..4,009,209 |. .4,000,000 .4,000,000 |.. .8.016 |......8.088 ....06/19/2022 .. 07/20/2035
827304-AA-4 ..... SLVRR 2019-1 A - ABS . ...84.5831 .. 1,194,028 |. . 1,411,663 1,411,661 |.. .3.967 |......4.000 ....06/27/2019 .. 07/15/2044 ...
87168R-AG-0 ..... SYMP 36 C - CDO .. . 100.5053 |. ..4,020,212 |. .4,000,000 |.. .9.248 |......9.342 ....08/16/2022 .. 10/24/2035 ...
87168R-AJ-4 ..... SYMP 36 D - CDO .. . 100.7544 |. ..4,030,174 |. .4,000,000 |.. .....10.779 ....08/16/2022 .. 10/24/2035 ...
87170A-AQ-1 ..... SYMP 34 B1R - CDO .. . 100.3357 |..ceevnnnnnnns 1,003,357 |.... e 1,000,000 [.eeneeeenniiiees foeeeeriiieeeeene e e e 8.048 |...... 8.118 ...07/13/2023 ...|....07/24/2036 ...
89656R-AA-8 ..... TRL 221 A - ABS .. ... 94,1183 |t 4,473,775 |.... A T53193 [ 3 e e e 4.550 |...... 4.550 ....04/20/2022 ...|....05/19/2052 ...
913318-AE-1 ..... UNPPK 1 B - CDO .. ...99.6604 |........een... 4,235,569 |.... e 4,250,000 [..nneeeiiiiiieee e e o e 7.416 |...... 7.478 ....04/12/2022 ...|....04/20/2035 ...
91734K-AE-7 ..... BLKMM 2021-1 B - CDO .... L..97.4821 |t 4,874,105 |.... 005,000,000 [o.eniiiiiiiiinnes v e foi e 7.585 |...... 7.634 ....12/08/2021 ...|....01/17/2034 ...
91734K-AG-2 ..... BLKMM 2021-1 C - CDO .... .. s ...97.0882 |...ccovnnnnnns 4,854,411 |.... 025,000,000 |..eeeeeenniiieee feeeerriiieeeeene e e e 8.255 |...... 8.345 ....12/08/2021 ...|....01/17/2034 ...
91862@-AB-0 ..... LIFE SETTLEMENTS ABS (CLASS B) - ABS L|--2.BPL ... ... 95.7544 |.....ninnnns 2,520,468 |.... 02,832,221 [ v e i e 4.750 |...... 4.750 ....10/04/2021 ...|....05/15/2030 ...
91864#-AA-8 ..... VPC Asset Backed Opportunistic Credit Fu .... |- 1.GPL L. . 101.9841 |.ooeeennnnnnns 1,925,812 |.... e 1,888,345 [ e e e e 4.250 |...... 4.251 ...12/22/2023 ... |....03/17/2026 ...
91864#-AB-6 ..... VPC Asset Backed Opportunistic Credit Fu .... ..2.BPL ..|.. L.97.4261 |t 1,231,946 |.... e 1,264,492 [ e e i e 5.250 |...... 5.251 ...12/22/2023 ... |....03/17/2026 ...
92891L-AL-6 ..... VOYA 223 CR - CDO ....... 1.F FE .. ...99.8242 |. ..4,991,212 |. .5,000,000 |.. .8.316 |......8.3%4 . ....08/31/2023 .. 10/20/2036 ...
97064G-AA-1 ..... WESTF 2021-A A - ABS .... . 1.FFE ..|.. ...82.7875 |...iiiinnnnnns 3,007,051 |.... . 3,632,253 |. 03,632,077 | v o o e 3.104 |...... 3.104 | MON ..... .5, .. 112,745 |....05/07/2021 ...]....05/15/2046 ...
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981640-AC-2 ..... WOART 2023-B A2B — ABS ......eevvvvrrivrninierriinninenes oo ven | s 45 ... .. 1.AFE .. 1001271 | 859,235 [......evvnnn.....858,145 |oiiiniiiii £o151s T L U RN R R RN 6.048 |...... 6125 [MON ... oevvininiiinns 2,451 ....04/11/2023 ...|....11/16/2026 ...
PPES7T-5A-5 ..... CIP VIl Holdings SPV, L.P. Incorporated . B U O Y S ...97.4202 |...coonnnnnnns 4,756,927 |.... 4,979,497 [ e 29,900 [ [ e 8.100 |...... 7.293 [FMAN ... .... 34,058 |... . ....06/06/2022 ...|....11/11/2026 ...
PPFOLT-V4-7 ..... Churchill JR Capital Opp RN Feeder Fund ... e (4 | 2.0 L . 102.3306 |.......eennnns 2,873,011 |.... 02,807,579 | o e o e 4.000 |...... 3.880 |MJSD ... LG 20,771 ... 65,432 |....10/19/2023 ...|....06/23/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 283,458,670 | XXX 273,997,982 284,191,993 283,421,797 (27,017) XXX XXX XXX 3,311,489 14,124,579 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,211,343,659 | XXX 3,693, 168,478 4,056,594, 646 4,175,361,224 (7,296,847) XXX XXX XXX 41,494,401 160,221,825 XXX XXX
06055H-AB-9 ..... BANK OF AMERICA CORP ......cevvveniiiiiinniniiniinnins L 2BFE | 1,000,000 |. 100.1850 |........eenn.. 1,001,850 |...ccevvennnns 1,000,000 [..eeveeeennnnn 1,000,000 |eeennevvirvnnnns fooriviiiiiiiiis i e 60125 | 6.125 | JALO ... ....04/19/2022 ...|....12/29/2049 ...
29250N-Al-5 ... ENBRIDGE INC ... .. 2.CFE ..|... ...92.7810 |... 947,000 |oeeernneeeeennn960,672 foiiiiiiiiiiiiee e (2,818) [ e 062250 | 5.854 [MS ...... ....08/19/2019 ...|....03/01/2078 ...
20250N-BN-4 ... ENBRIDGE INC ... .. 2.CFE ..|... ...98.5870 |... 1,000,000 |..evenneeenenn 1,000,000 [onnniiiiiiiiiiies Jovveniiiiiiiiiie feeeneieiiiiis v o 72375 | 7.315(d ....... ....09/15/2022 ...|....01/15/2083 ...
6533%K-CB-4 ... NEXTERA ENERGY CAPITAL HOLDINGS INC .. oo |--2.BFE ... ...85.2150 |... .5,000,000 |-.vvunneeeenn5,000,000 [oeeiiiiiiiiiiie Jeeiiiieeeeeinis e e 2222232800 |- 3.799 [MS ...... ....12/09/2021 ...|....03/15/2082 ...
693475-8D-6 ..... PNC FINANCIAL SERVICES GROUP INC oo |- 2.BFE ..|... ...95.0240 |... e 982,000 [anniinnnnnn 983,815 s [ (A7) [ e [2006.000 .. 5.938 [FMAN .... ....07/26/2022 ...|....12/29/2049 ...
693475-BF-1 ..... PNC FINANCIAL SERVICES GROUP INC ... oo |--2.BFE ... ...97.6830 |...coennnnnnns 2,930,490 |.... 10023,000,000 ..eeeeeeiniiiees Jeeeeenneeeeeenee e e [00022.6.200 | 6.200 |MJSD ... ...08/16/2022 ...|....12/29/2049 ...
808513-CB-9 ..... CHARLES SCHWAB CORP |- 2.CFE ... ...90.7040 |.....counnnnns 4,535,200 |.... B 767,651 [ 4,089 [ s 40222252000 .l 5.331 | MJSD ... ....06/02/2022 ...|....12/29/2049 ...
89356B-AC-2 ..... TRANSCANADA TRUST e |2, .. 2.CFE ..|... ...89.3160 |...ccvvnnnnnns 1,756,846 |.... e 1,948,566 |...ooeeeeiiiiieies e e 62 [ e 222252300 | 5.353 |MS ...... ....09/11/2019 ...|....08/15/2077 ...
902973-BC-9 ... US BANCORP . ..2.BFE ..|.. L..78.9130 [...iiiinnnnnns 1,807,108 |.... 2,075,471 | e 1,090 | foeieenenn 12222030700 .l 7.157 |AJO ... |... . . ...08/11/2022 ...|....01/15/2027 ...
1219999999. Subtotal - Bonds - Hybrid Securities - 20,658,177 | XXX 19,089,885 20,736,174 XXX XXX 205,782 1,054,773 XXX XXX
638611-AA-1 ..... NATIONWIDE FINANCIAL SERVICES CAPITAL TR ............ ‘ ............. T | 2BFE .| 15,186,038 |. 102.2450 |............. 14,109,810 |...ccvvennnn. 13,800,000 |..evvnnennens 14,699,563 [....oovvvvvnennens ooeennnnn (40,120) |venniiiiiinies oo Je0nnn 7899 | UV | A 363,354 |....counnns 1,090,062 |....02/03/1999 ... [....03/01/2037 ...
69331V-AA-4 ..... PECO ENERGY CAPITAL TRUST I11 .oieevvveieieeenninneeee foon vee [ nnene | eeeeees fon 2BFE .| 1,725,840 |. 103.0620 |.............. 2,061,240 |..eeeeeennnn 2,000,000 |.eeveunneanns 1,908,145 |.oovvvniieieeenne e 17,164 [ i [ 7,380 ool 8.695 [A0 ..ooen forirriinnanns 25,010 [ooeiieinnnnns 147,600 |....10/20/2000 ... [....04/06/2028 ...
1249999999. Subtotal - Bonds - Hybrid Securities - Other Loan-Backed and
Structured Securities 16,911,878 [ XXX 16,171,050 15,800,000 16,607,708 (22,956) XXX XXX XXX 388,364 1,237,662 XXX XXX
1309999999. Total - Hybrid Securities 37,570,055 | XXX 35,260,935 36,986,000 37,343,882 38,944 XXX XXX XXX 594,146 2,292,435 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
00217X-AB-2 ..... HEXTON HOLDINGS CORPORATION - TERM LOAN ......cccvunn fooevun]vnnnnns 5 ..4.CFE .. ...95.8750 |...ccovniiiinns 330,529 338,356 ....03/02/2022 ...|....03/15/2029 ...
070140-AN-1 ... GREAT OUTDOORS GROUP, LLC - TERM LOAN B ... 5 e [ 4AFE L . 100.0000 |... 443,199 |.... ....421,744 ...07/18/2022 ...|....03/06/2028 ...
08078U-AF-0 ..... BELRON GROUP S.A. - DOLLAR THIRD INCREME . 5 e [ 2.0 FE L . 100.0500 |... 566,549 |.... ....558,840 ....07/18/2022 ...|....04/13/2028 ...
10919R-AN-9 BRIGHT HORIZONS FAMILY SOLUTIONS LLC - T . 5 e [ 4AFE L ...99.8438 |... ...463,580 ...07/18/2022 ...|....11/24/2028 ...
29362L-AL-8 ..... [ENTEGRIS, INC. - TERM LOAN B ........ 5 .2.CFE .. 993214 | [ e ....03/02/2022 ..
45173J-AQ-7 ..... [ I1-VI INCORPORATED - TERM LOAN B ... 5 .3.BFE .. . 100. 1667 |. ..177,626 |. 73,792 .. ....07/18/2022 ..
57776D-AE-3 ..... [ AMENTUM GOVERNMENT SERVICES HOLDINGS LLC . 5 .4BFE .. ...99.8750 |. ..491,884 |. .490,692 |.. ....02/10/2022 .. .
57906H-AD-9 ..... MCAFEE CORP. - TERM LOAN B (USD) 5 e [ 4.CFE L. ...99.2500 |... ....490,694 ...02/08/2022 ...|....03/01/2029 ...
T1429T-AC-4 ..... PERRIGO INVESTMENTS, LLC - TERM LOAN B . 5 e [ SAFE L ...99.5938 |... ....464 473 ....07/18/2022 ...|....04/20/2029 ...
76676U-AB-2 ..... RINCHEM COMPANY, INC. - TERM LOAN 5 e [ 5LAFE L ...85.2500 |... ....245,973 ....02/04/2022 ...|....03/02/2029 ...
88372K-AC-4 ..... THEVELIA (US) LLC - TERM LOAN .... 5 e [ AAFE L . 100.0000 |... ....436,331 ....02/10/2022 ...|....06/18/2029 ...
92828K-AN-2 ...... VIRTUSA CORPORATION - TERM LOAN .. 5 e [ 4B FE L . . 100.0000 |... . .. ....365,905 ....02/08/2022 ...|....02/15/2029 ...
N8232N-AE-7 ... NOURYON FINANCE B.V. - TERM LOAN 5 e LAAFE L 492,525 . 100.2250 |.....oeiiiinnnn 498,619 |....oiiiiinnnnn 497,500 [.....oeviunnnnnns 493,314 ....03/03/2023 ...|....04/03/2028 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 4,918,979 | XXX 4,968,378 5,024,296 4,943,693 XXX XXX XXX 69,868 402,251 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 4,918,979 | XXX 4,968,378 5,024,296 4,943,693 16,958 XXX XXX XXX 69,868 402,251 XXX XXX
2419999999. Total - Issuer Obligations 4,176,759,804 | XXX 3,670,178,898 4,032, 383,682 4,145,919,884 (4,827,137) XXX XXX XXX 40,569,571 146,578,605 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,232,431,406 | XXX 1,110,241,758 1,231,549,912 1,231,631,398 (223,377) XXX XXX XXX 3,155,379 36,241,055 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 49,961,815 [ XXX 44,742,479 44,213,924 47,322,766 (642,269) XXX XXX XXX 257,368 2,853,555 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 300,370,548 | XXX 290,169,032 299,991,993 300,029,505 (49,972) XXX XXX XXX 3,699,853 15,362,241 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 4,918,979 | XXX 4,968,378 5,024,296 4,943,693 16,958 XXX XXX XXX 69,868 402,251 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 5,764,442,551 | XXX 5,120,300,545 5,613,163,807 5,729,847, 247 (5,725,798) XXX XXX XXX 47,752,039 201,437,707 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 1,609,757,958 1B ..$.............. 3,609,913 1C..$........... 64,966,635 1D ..$........... 128,397,745 1E..$.......... 344,185,633 1F ..$...... 641,620,572 1G.$ .......... 828,110,783
1B 2B..$.. 902,966,209 2C..$ .. 252,253,321
1C 3B..$.. ..6,052,771 3C..$.. .11,876,950
1D 4B ..$ .. ..1,798,312 4C..$ ..3,913,461
1E 5B .%o 799,452 5C .8 .o
1F 6.
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5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) XXX XXX
018792-53-1 ... [AB DISCOVERY VALUE PORTFOLIO CLASS A ........ ....10,849.142 |.... . 192,138 ... 184,034 |.. ... 16,917 |... .. 12,042 |... ... 12,042 ... . |- 12/26/2023 ..
001627-82-9 ... [ALPS/ALERIAN ENERGY INFRASTRUCTURE-CLASS | . .54,990.112 |. ..595,543 |.. . 504,39 .26,160 .. 48,111 .48,111 .. 12/06/2023 ..
024936-40-3 ....[AMERICAN CENTURY BALANCED ... 1,573,084.352 |. .12,034,005 |.. 11,820,087 211,431 .. 1,446,422 1,446,422 .. 12/29/2023 ..
024936-20-5 ....|AMERICAN CENTURY INTERNATIONAL .. 601,730.808 |.... ....81,486 |... ...614,616 |... 614,616 |... .. 12/29/2023 ..

AMERICAN CENTURY INVESTMENTS VP INFLATION PROTECTI

. |- 12/209/2023 ..
.. 12/29/2023 ..

.. 12/29/2023 ..

.. 12/29/2023 ..

.. 12/27/2023 ..

.. 12/21/2023 ..

02507T-20-9 ...
024936-88-2 ....| AMERICAN CENTURY INVESTMENTS VP ULTRA FUND .
024936-75-9 ....| AMERICAN CENTURY LARGE COMPANY VALUE
024936-85-8 ....| AMERICAN CENTURY ULTRA |1 .
02507T-30-8 ... |AMERICAN CENTURY VP INFLATION PROTECTION CLASS |

024936-74-2 ....| AMERICAN CENTURY VP MID CAP VALUE CLASS 1 .........
024936-10-6 ... | AVERICAN CENTURY VP VALUE FUND .

...426,508.365 |....
.30,526.756 |. .
.63,085.264 |. 1,141,843 |.
.70,258.132 | 1,732,566 |.
569,436.915 |. 5,347,013 |.
.22,914.861 | .. 445,465 |.
.. 6,160,916

...126,873 |...
.45,673
.53,967

. 555,388
. 1,011,062
..1,559,815
..5,669,646

. 190,715
. (11,366)
. 390,172
.. (7,807)
. (25,501)

.. 1,141,843 |..
.. 1,732,566 |..
..5,347,013 [..

R P ...505,407.362 |.... .. (47,297)... .. 12/29/2023 ..
AMERICAN FUNDS INSURANCE SERIES ASSET ALLOCATION F
LR A P TN RN 49,812.669 |................. 1,188,530 |......... 23.860 |..cuveeennnn. 1,188,580 [oooeeennniiena. 1,198,928 [cooeiiiieeiiens o 64,983 |oooeeiiiiiieiiee e 79,840 [cvveeeeeiiiiiies [ 79,840 [oeeeeiiiiiiiiis .. 12/06/2023 .| ..ccco e
AMERICAN FUNDS INSURANCE SERIES CAPITAL WORLD GROW
LR A P TN RN 25,333.925 |.eouiiiieiees 349,862 |......... 13.810 |, 349,862 |...cuviieieenns S74.,272 e ol 6,041 | e 52,978 |oeeeiieeeeiiees e 52,973 |oeeieiiiieieiies .. 12/29/2028 .| ..o e

AMERICAN FUNDS INSURANCE SERIES GLOBAL GROWTH FUND
. |- 12/06/2023 ..{....

.. 12/26/2023 ..
. |- 12/209/2023 ..
.| 12/29/2023 ..
. |- 12/209/2028 ..
.| 12/29/2023 ..
. |- 12/209/2028 ..

.. 12/06/2023 ..

030372-88-2 ... | ..
030372-40-3 ....| AMERICAN FUNDS IS GROWTH CLASS 1 ..
030372-30-4 ....| AMERICAN FUNDS IS GROWTH-INCOME CLASS 1 ..
030372-70-0 ... | AMERICAN FUNDS IS INTERNATIONAL CLASS 1 ..
030372-77-5 ... | AMERICAN FUNDS IS INTERNATIONAL CLASS 2 ..
030372-86-6 ... [AMERICAN FUNDS IS NEW WORLD CLASS 1 ...
030372-78-3 ... | AMERICAN FUNDS IS NEW WORLD CLASS 2 ... .
09253L-84-3 ....| BLACKROCK CAPITAL APPRECIATION V.1. FUND CLASS |

..6,375.620 |....
.93,385.709 |
..3,868.882 |....
...106,631.948 |....
....62,729.529 |....
...158,045.032 |....
....32,631.308 |....

..... ... 216,261 |..... ... 196,512 |..
..9,286,275 |.. ..9,199,718
.... 228,677 ... 202,909 |..

17,116
464,047
....13,665 |...
... 27,188 ...
....13,500 |...
....62,581 [..
....10,989 |...

....216,364 |...
.. 128,799 |...

23,868 |..

...23,120 223,868 [ [ 1,148 |... .
09253L-77-7 ... |BLACKROCK GLOBAL ALLOCATION V.I. FUND CLASS I .... . . R . 661,352 . 763,306 |.. ... 14,025 |.. . |- 12/209/2028 ..
09258X-10-7 ... | BLACKROCK HIGH YIELD V.1. FUND CLASS | ............. . e TT7,283.199 |l 5,344,704 840 | 5,344,704 [.ooooonnniinnnn. 5,229,044 255,380 .. 12/29/2023 ..
BNY MELLON IP MIDCAP STOCK PORTFOLIO - INITIAL SHA
05587P-20-3 ....[ . eeeeeeeeeeee e [ [ 511,474.250 |..ccoeeeeennnnn 9,554,339 |......... 18.680 [o.uvvvvvnnnnnes 9,554,339 |..ovviiiiiiinnns 9,317,877 [ o, 331,745 | | 1,137,400 [vveeeeiiiiieeeiiis [ 1,137,400 oo .. 12/29/2023 .| .eeees e
BNY MELLON IP SMALL CAP STOCK INDEX PORTFOLIO - SE
05587P-30-2 ....f1eeeeeeeeeee e [ [ 704,531,483 |......ccennnnnn 13,090,195 |......... 18.580 |............. 13,090,195 |..........cts 13,281,340 [covvvnnniiiii e, LT LT P 899,880 [..evveeeiiiiiiieiiiiis [ 899,880 [..eiiiuiiiiiiiiiiiines .. 12/29/2023 .| .eeees e

05587P-60-9 ... | .eeuureeeeeieiiiiii e ...219,504.881 |.... ...6,148,332 |......... 28.010 ..6,148,332 ..5,483,387 |.. ..2,229,815|... ...2,229,815 |... .| 12/29/2023 ..

09661P-20-4 ... |BNY MELLON STOCK INDEX FUND INC - SERVICE SHARES ...268,993.246 |.... . 18,633,162 |......... 69.270 18,633, 162 14,933,746 |.. ..2,951,976 |... ...2,951,976 |... .. 12/29/2023 ..
BNY MELLON SUSTAINABLE US EQUITY PORTFOLIO INC - |

L0 L A P TN RN 89,987.368 |.......cceeunnen 4,047,632 |......... 44.980 [..eeeeeennnnns 4,047,682 [..veeeeeenninens 3,403,857 |.uuriiieeeeiiiiieeeees [eeeeennd26,325 [ [ 340,032 .. 12/29/2028 .| ..ot e
BNY MELLON VIF APPRECIATION PORTFOLIO-INITIAL SHAR

05589U-86-1 ... | .. . 202,197.854 |. .. 7,080,969 |.. ..7,080,969 |.. ..7,602,530 .641,083 .. 12/29/2023 ..

866167-69-5 ... | CALVERT VP EAFE INTERNATIONAL INDEX PORTFOLIO ... [.eeeeeemnss fevmeniii]iiiiiiiiiiis 3,278.164 |.... 312,704 ... 312,704 ... 273,485 |.. .. 38,485 ... .. 10/11/2023 ..
CALVERT VP EAFE INTERNATIONAL INDEX PORTFOLIO CLAS

866167-54-7 ... | ceeurreeeeeeeiii e .. 3,862.211 |.... .. 336,039 |......... 94.600 .... 336,039 ... 316,344 |.. .. 24,653 |... .| 12/29/2023 ..

866167-50-5 ... | CALVERT VP INVESTMENT GRADE BOND INDEX PORTFOLIO .44,981.508 |.... 2,178,904 |......... 48.440 ..2,178,904 ..2,401,827 |.. N .. 37,497 |... R . . o |- 1272072023 ..

866167-81-0 ... | CALVERT VP NASDAQ 100 INDEX PORTFOLIO .............. B 21,138.606 |..convnrieennns 3,026,414 |........ 1431470 |ouvveieeennns 3,026,414 [...oooeeiininnns 1,849,526 | [ L P A L N O PO 1,047,156 |eeeniiiiiieeeiiis .. 12/21/2023 ..

CALVERT VP RUSSELL 2000 SMALL CAP INDEX PORTFOLIO
866167-79-4 ... [ [ o 16,505.779 |...vvvvvvnnnnnns 1,316,501 )......... 79.760 |.ooeiiiiienn.. 1,316,501 [.vvvvnnnnnnnnns 1,186,698 |..oovvvveeiiiiiiiiiiiiiies e 10,783 Jooiiiiiiiiiiiiiiiiiiis i, 71,985 [oveeeeiiiieeiiins e 171,985 [ovvveeiiiiiiiiiiinnns .. 11/06/2023 ..]...... ......
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CALVERT VP RUSSELL 2000 SMALL CAP INDEX PORTFOLIO
866167687 ... [.eeeerereeeeieiiiieeeiiiie e e | 17,084.455 |...ccovvennnnnnnns 1,347,280 |......... 78.860 |oveveuniiiinnns 1,347,280 [ooeiiviinnnnnnnns LIV T £ U . LI O A 176,883 | | 176,883 |..ooooeeeeeeeieeis .. 12/29/2023 .| .....e ...
866167-56-4 ... [.eeeeeeeeeeeee e [ [ 5,634.787 |.... .. 672,399 .... 672,399 ....611,556 |.. .. 57,689 |... ....57,689 |... L |- 1272772023 ..
131647-20-8 ... | CALVERT VP SRI BALANCED PORTFOLIO . R ...146,046.408 |.... .. 346,130 .. 346,130 .. 324,415 |.. ....42,006 |... .. 12/21/2023 ..
CLEARBRIDGE VARIABLE SMALL CAP GROWTH PORTFOLIO CL|
B246TM-84-3 ....| eeeeeeeieeeee [ e 15,519.910 [cuevvvvviiniinnnnnns 424,470 |......... 27.350 foueriniiinnnnnne 4,470 | LK 15T PP RO N R 29,997 |eoeiiiiiiiiiin [ 29,997 |oveiiiiiiiiiiiiiiiiees .. 12/26/2023 .| .eeis e
19766E-67-3 ... .13,046.160 |.... . 104,392 |.. . |.. 07/28/2023 ..
19766E-41-8 ... | COLUMBIA VP OVERSEAS CORE FUND CLASS | ...63.260 |.... . |.. 07/03/2023 ..
19766E-62-4 ... | COLUMBIA VP SELECT MID CAP GROWTH FUND - CLASS 1 3,403.245 |.... . . . |- 04/29/2015 ..
19766E-58-2 ... | COLUMBIA VP SELECT MID CAP VALUE FUND - CLASS 1 . L0112 K .. 36. .. e .. 04/09/2012 ..

19765R-30-3 ....| COLUMBIA VP SMALL CAP VALUE FUND - CLASS 1 ........|.. ... 11,782,950 |.... . .980 |..... ... 152,043 ... ... 159,208 |.. .. 12/26/2023 ..
DELAWARE VIP EMERGING MARKETS SERIES STANDARD CLAS

246493-87-8 ....[ ccriiiieiiiiiiie e [ e 27,918.003 |......ooeeennnnnnn. 615,502 [0 22080 |eeiiieeennnnns 615,502 |...ccviiiieens 639,044 .. 12/05/2023 ..

246493-67-0 ... .40,225.676 |.... .. 1,544,264 ..1,523,914 |.. .. 12/27/2023 ..

.| 12/1172028 .
.| 1272772028 ..
.| 12/26/2023 ..
.| 121172028 .
.| 12/26/2023 ..

.. 12/29/2023 ..

233203-72-8 ....|DFA VA GLOBAL BOND PORTFOLIO .
233203-68-6 ....|DFA VA INTERNATIONAL SMALL PORTFOLIO ...
233203-69-4 ....|DFA VA INTERNATIONAL VALUE PORTFOLIO ...
233203-67-8 ....|DFA VA SHORT-TERM FIXED PORTFOLIO .
233203-77-7 ....|DFA VA U.S. LARGE VALUE PORTFOLIO .
233203-71-0 ....|DFA VA U.S. TARGETED VALUE PORTFOLIO ...............

..3,384.197 |....
...237,542.511 |....
....28,817.715 |....
....29,786.536 |....
....25,216.769 |....

...35,405 |..
. 2,848,601 |..
... 375,434 |..
.... 304,156 |..
... 776,498 |..

... 392,209

.... 298,759
.... 820,554

...180,218.756 |.... ..4,072,944 ..3,852,826 |.. .
25239Y-54-3 ... |DFA VIT INFLATION-PROTECTED SECURITIES PORTFOLIO ....95,751.890 |.... .... 867,512 .... 965,649 |.. .| 12/28/2023 ..
25150-40-2 ....|DWS ALTERNATIVE ASSET ALLOCATION VIP A ... ..3,190.220 |.... ...40,643 .. 40,639 |.. . |- 04/25/2023 ..
25159C-30-7 ....|DWS CAPITAL GROWTH VIP-CLASS B ........ .29,906.521 |. ..1,120,597 |.. . 944,792 .. 12/29/2023 ..

25159C-88-5 ....|DWS CROCI INTERNATIONAL VIP-CLASS A .
25159C-80-2 ....|DWS CROCI INTERNATIONAL VIP-CLASS B .

327,176.814 |.
4,989.887 |.

..2,444,011 ..
...37,324 |..

..2,216,987
...36,934

.. 12/26/2023 ..
.. 04/25/2023 ..

8,291,889 |....

25159-70-9 ....|DWS GLOBAL INCOME BUILDER VIP-CLASS A .... ...368,692.280 |.... ..8,291,889 ..8,434,638 |.. .| 12/28/2028 ..
25159C-50-5 ....|DWS GLOBAL SMALL CAP VIP-CLASS B .. 8,791,345 |.... ... 87,210 [.... ...87,210 .| 1272172028 ..
2515011-83-2 ....| DS INTERNATIONAL GROWTH VIP-CLASS B . e .. 1,325.065 |.... ... 20,075 |.... ...20,075 . N . R . e | 1272172028 .
25155K-40-4 ....|DWS SMALL CAP INDEX VIP-CLASS A ..eevvvvvveniiiiiens e oo 236,391,933 | 3,222,022 |.........13.630 |............... 3,222,022 , 339,192 .. 12/26/2023 .| .eeeen e
EATON VANCE VT FLOATING-RATE INCOME FUND ADVISOR C
27827E-30-1 ... ...223,565.129 |.... ...1,936,074 |.... ..1,936,074 ..1,972,908 |.. .. 39,858 |... .. 12/29/2023 ..
313916-30-6 ... [ eeeeeeeeieiiiiee e [ 340,200.036 ..eeeeennnrnnnnns 1,925,532 |.......... 5.660 [coeeiiininnnns 1,925,582 [ouvvvieiiiiiiins O P - L 3 P R 113,39 .. 12/20/2023 .| ...... ...
313916-10-8 ... ....50,633.249 |.... .... 537,892 ....581,670 |.. .| 12/29/2023 ..
922175-20-3 ....|FIDELITY ASSET MANAGER ...179,247 617 |.... ..2,803,431 .| 12/28/2028 ..
922175-40-1 ....[FIDELITY ASSET MANAGER: GROWTH .. .26,435.502 |.... . 565,984 . . .| 12/29/2023 ..
315917-82-3 ....|FIDELITY ENERGY .. 4,821.246 |.... ... 119,229 .. (2,026))... .| 1172972028 ..
922174-40-4 ....|FIDELITY GROWTH ...494,415.173 |.... 46,030,053 . 10,213,290 |... .| 12/29/2023 ..
315802-70-2 ... |FIDELITY GROWTH & INCOME . ...340,306.020 |.... ...9,201,875 |......... 27.040 ..9,201,875 ..7,266,6565 |.. .... 932,506 |... 932,506 |... . |- 12/29/2023 ..
315802-20-7 ... |FIDELITY GROWTH OPPORTUNITIES ...216,921.143 |.... . 12,963,208 12,963,208 .. 10,439,067 |.. ... 4,042,743 |... .| 12/29/2023 ..
315802-50-4 ....|FIDELITY VIP BALANCED INITIAL SHARE CLASS .. ....51,568.108 |.... .. 1,151,000 ..1,151,000 ... 1,046,667 |.. .. 12/20/2023 ..

FIDELITY VIP CONTRAFUND PORTFOLIO INITIAL CLASS S.H i
922175-50-0 oouf toviiiiiiiiiiiiiieieiiie i [ | e 963,278.260 |................ 46,844,222 |......... 48.630 |.............. 46,844,222 |................ 36,116,196 | [, 1,681,014 [oeeeeeeiiieeeeies o 9,961,008 |...uvveeeeeiiieeeee [, 9,961,098 [.ooeeiiiiiiiieennnns .. 12/29/2028 .| ... ...
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FIDELITY VIP CONTRAFUND PORTFOLI0 SERVICE CLASS 2
A T U R N R 7,328.917 [ 343,213 |oveennnn 46.830 |..eevvennniiinnns 343,213 [ 278,583 [ foeeiiiii (U720 R R, 69,590 [c.vvvvvviiiiniiiiiiiiins o 69,500 |oeeviiiiiiiiiiiiiiiins .. 12/29/2023 .| .....e ...
FIDELITY VIP EMERGING MARKETS PORTFOLIO INITIAL
e e 0 Y P I R 9,037.408 [....vvvrvnrinnnnnnnns 95,616 |......... 10.580 |.ooeeeeeeeeeees 95,616 [.evvvverenriinnnnns 88,185 |.ooeeeeeeeiiii | 1,920 [ o, A3 R A TA31 [, .. 12/13/2023 .| .eeeen e
FIDELITY VIP EQUITY-INCOME PORTFOLIO - INITIAL
922174-30-5 ... [CLA ..ovvvviiiiiiiiiiiiiiiiiiininininnnnnnnnennenns [ [ 602,099.675 |................ 14,962,177 |......... 24.850 [ovvvinnnnen 14,962,177 |cvevvvvvieennns 13,527,969 |.oevvviiiiiiiiiiiiiiiieis | 687,002 [....cccoeeeiiiiiiiiiii [ 739,916 |.eeeeeeeiiiiiiiiiiiiiins [ 739,916 |ovevvvvriiiiiiiiiiinnns .. 12/20/2023 .| ...... ...
FIDELITY VIP EXTENDED MARKET INDEX PORTFOLIO
2 S N P i R 1,196.157 [ 14,91 |......... 12.940 [, L) N 13,279 | o 238 [oeiin o, It U (SN 1,686 |..oooeeeeeeeeeeeis .. 12/20/2023 .| .eeeen e
FIDELITY VIP EXTENDED MARKET INDEX PORTFOLIO SERVI
922175-69-0 ... [ ceveeriieeeeiiie e [ | 27,540.760 |......ccvvnnnnnnns 355,276 |......... 12.900 |vvveveniiiinns 355,276 |.eevvvniiiiiiinnnns 315,954 [ooeeniiiiiiiiniiiiiiins i L Y AN LA I2: K R N 4,283 |, L 12/11/2023 | e e
315917-84-9 ....[FIDELITY VIP FINANCIALS PORTFOLIO INITIAL CLASS . [.vvvvvvvvns fermmmmncfoviiiiiiiiiiiiis 33,528.364 |...cooeeiiiiiiinns 503,596 |......... 15.020 |..oooeeeeeeennns 503,596 |.....oeeeeiiinnnnns L3 IR0 P AN 31,638 [oeeeeiiiiiii foi, 33,008 [..vvvvvrernnnnnnnniiinns o, 33,008 [c.evveeinniiiiiiiiinine .. 11/29/2023 .| .eeves e

FIDELITY VIP FREEDOM FUNDS 2010 PORTFOLIO SERVICE

922174-59-4 ...

....40,822.236 |....

... 458,025 ... 563,126 |.. .. 12/20/2023 ..

....(6,924) ...

2 A [ N RN 9,255.045 ..o, 105,600 |......... 11,410 | 105,600 |.....ooeeeennnnnens 125,688 |- e 5,189 [oveiiii e 4760 e [ 4,760 |, .. 12/28/2028 .| ..cceo e

2 e A P TN RN 47,729.004 |...ovvvieeennns 501,840 |......... 12,400 |, 501,840 |..ccvniiiieens 618,263 [...veeeeeeiiiiieieeis e 18,680 |ooeeeniiiiieeieiiiieees [ 40,867 [.veeeeeeiiiieieeis [ 40,567 [oveeeeeeiiiiieeens .. 12/29/2028 .| ..o e
FIDELITY VIP FREEDOM FUNDS 2025 PORTFOLI0 SERVICE

922174-49-5 ... ...360,207.734 |.... .. 5,406,718 |......... 15.010 ..5,406,718 ..5,459,881 |.. .... 436,083 |... .. 12/29/2023 ..

FIDELITY VIP FREEDOM FUNDS 2030 PORTFOLIO SERVICE
922174461 .| e [ 366,009.940 |...oooeeunninnenns 5,581,652 |......... 15.250 |ovveeeeennnnns 5,581,652 [...ceeeeennnnnns 5,615,764 |..euveiieiiiiieeeeis e 108,183 |oueeeeiieeiiiieecee e, 523,947
922178-60-3 ... [FIDELITY VIP FREEDOM FUNDS 2035 SERVICE CLASS 2 . ...149,502.083 |.... ....62,316 |.. ....371,307 |...
922178-88-4 ... |FIDELITY VIP FREEDOM FUNDS 2040 SERVICE CLASS 2 . ....97,440.886 |.... ....51,853 |... ... 285,224 |...
922178-85-0 ... [FIDELITY VIP FREEDOM FUNDS 2045 SERVICE CLASS 2 . ....26,156.392 |.... ... 13,756 ...
922178-82-7 ... |FIDELITY VIP FREEDOM FUNDS 2050 SERVICE CLASS 2 . 136,601.305 | .66,938
922174-66-9 ....|FIDELITY VIP FREEDOM INCOME FUND SERVICE CLASS 2 . 35,265.839 | 1,14
922174-83-4 ....|FIDELITY VIP GOV'T MMKT PORT SVS CL 2 .... ..17,501,151.630 |. 605,678

922174-10-7 ... [FIDELITY VIP GOV'T MMT PORT INT CL .. ..16,169,167.350 |. 575,430
FIDELITY VIP HIGH INCOME PORTFOLIO -

.. 12/29/2023 .| ..ot e
.| 12/29/2023 ..
. |- 12/209/2023 ..
.| 12/28/2023 ..

.. 12/29/2023 ..
.. 12/20/2023 ..
.. 12/29/2023 ..
.. 12/29/2023 ..

....644,870 |..
..3,148,427
. 385,371
17,501,152
16,169, 167

.... 653,387
..3,084,457 |..
. 385,103 |..
17,501,152 |..
16,169,167 |..

.. 385,108 .
. 17,501,162 |
. 16,169,167 |..

Q2174-20-6 .| oo [ [ 111,681,199 [o..ovvviiiiiiiiinns 513,734 |....... 4.600 |....oooeeeeennnn 513,734 | 581,784 [ o, 2 P P L O N 19,685 |vvveiiieiiiiiieee .. 12/29/2023 .| .eeees e

922175-30-2 ....|FIDELITY VIP INDEX 500 PORTFOLIO — INITIAL CLASS |[...ccoveour|vemmiunioommiiiiieiiiis 148,228.139 [.....ooeenns 68,450,272 |........ 461.790 |...ooeenns 68,450,272 |....ccunnnenns 55,813,562 [..vveeeeeeiiiiiiieeiiiis e 1,835,700 oo e 11,009,787 |.eeiiieei e 11,909,787 oo .. 12/29/2028 .| ..o e
FIDELITY VIP INTERNATIONAL INDEX PORTFOLIO INITIAL

2 P TN RN 184,896.221 |.....oeeeennnes 1,961,749 |......... 10.610 [oeeeeeennnns 1,961,749 | 1,842,918 [oooeeeeel | 49,078 [ouveeeeeiiiiiieeeeis e 187,809 |t e 187,809 |oevveiiieeiieie, .. 12/28/2028 .| ..ot e
FIDELITY VIP INVESTMENT GRADE BOND PORTFOLIO - INI

2 £ P P TN RN 1,246,517.493 |................ 13,923,600 |......... NA70 foeeeeeeeis 13,923,600 |................ 15,673,495 |...evviiiiiiiiiieee | 349,626 |.evviiiiiiiiiiiieeeie e 420,246 | 420,246 |..evviiiieiiie, .. 12/29/2028 .| ..o e
FIDELITY VIP INVESTMENT GRADE BOND PORTFOLIO - SER

922175-88-0 ... | eevvreiieeieiiiii e .78,184.227 |.... .... 845,963 .... 959,580 |.. ....20,504 |... . . ....27,384 |... .| 1172972028 ..

922176-40-9 ....|FIDELITY VIP MID CAP PORTFOLIO INITIAL CLASS ..... . ..3,225.188 |.... RLNALE N LT .| 12/13/2028 ..

922176-80-5 ... |FIDELITY VIP MID CAP PORTFOLIO SERVICE CLASS 2 ... |.. ...196,700.720 |.... ....660,503 |... .. 12/29/2023 ..

.. 12/26/2023 ..
.. 12/21/2028 .| ....

.. 1,754,431 |..
... 168,428

922174-50-3 ....|FIDELITY VIP QVERSEAS PORTFOLIO - INITIAL CLASS .
922174-87-5 ....|FIDELITY VIP OVERSEAS PORTFOLIO SERVICE CLASS 2 .
FIDELITY VIP REAL ESTATE PORTFOLIO - INITIAL

922177-10-0 ... [CLASS oo [ [ 3,206.481 , 250 [, 12 [ (L PR S 3,361 [oueeeeeeeiiiie e 2,209
FIDELITY VIP STRATEGIC INCOME PORTFOLIO INITIAL CL

.67,948.532 |.
..6,602.446 |....

. 275,303
.. 25,858 |..

.. 145,178 |..
.. 11/29/2023 ..

922177-85-2 ...
355150-23-6 ... | FRANKLIN ALLOCATION VIP FUND-CLASS 1
355150-22-8 ....| FRANKLIN ALLOCATION VIP FUND-CLASS 2 ...
355150-26-9 ....| FRANKLIN DYNATECH VIP FUND - CLASS 2
355150-88-9 ....[FRANKLIN INCOME VIP FUND-CLASS 1 .....

..6,663.499 |....
..5,408.193 |....
....58,023.960 |....
290,998.961 |.
...182,115.163 |....

....2,980 |... .| 12/13/2028 ..
. |.. 06/15/2023 ..
.| 12/14/2028 ..

.. 12/27/2023 ..

.. 08/17/2023 .| ....

.. 1,242,566 |..
..2,715,337

. 2,600,626 |.. ... (60,578))..
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355150-41-8 ....[FRANKLIN INCOME VIP FUND-CLASS 2 ...coovvvvvvviiinnnes [avmmmnnnnns fevveeencfoeiis 258,338.479 |....evvvnnnnnnns 3,668,406 |......... 14.200 |............... 3,668,406 [.....ccevvenenns 3,840,018 [c.eeneniiii e BTV P RN [ESERE1S) | U RN (95,345) |.oooeeiiiiiiiiis .. 12/29/2023 .| ..eeis e

FRANKLIN MUTUAL GLOBAL DISCOVERY VIP FUND-CLASS 1
355150-69-9 ...
355150-71-5 ....| FRANKLIN MUTUAL SHARES VIP FUND -CLASS 1
355150-55-8 ....| FRANKLIN MUTUAL SHARES VIP FUND -CLASS 2 .

355150-81-4 ....| FRANKLIN RISING DIVIDENDS VIP FUND-CLASS 1 .
355150-67-3 ....| FRANKLIN SMALL CAP VALUE VIP FUND-CLASS 1 ..
355150-59-0 ....| FRANKLIN SMALL CAP VALUE VIP FUND-CLASS 2 ..
355150-52-5 ... | FRANKLIN SMALL-MID CAP GROWTH VIP FUND-CLASS 2 ... |..

355150-33-5 ....| FRANKLIN STRATEGIC INCOME VIP FUND-CLASS 1 ........ [..eeeeeenne
FRANKLIN U.S. GOVERNMENT ~SECURITIES VIP FUND-CLAS

..5,866.493 |....
.13,415.794 |
225,256.452 |.
.10,343.156 |
6,963.212 |.

... 112,402
. 211,165 |..
..3,453,181 [..
. 291,987 |..
...98,467 |..
7,411,243 .. ..7,334,741
..7,052,111 ..7,981,275 |..
................. 213,288 |...uvvieiinnnnn.. 246,356

.... 104,496 |..
. 232,933
..3,812,408
. 295,890
119,313

....9,866 |... .| 1272772028 ..

.. 10/02/2023 ..
.. 12/29/2023 ..
.. 06/15/2023 ..
.. 06/15/2023 ..
.. 12/29/2023 ..
. 1,460,611 ... R o |- 1272672028 ..
.................. 6,953 [coveeeeeiiiiieein [ 6,983 [y [ 07/08/2023 )

355150-87-1 ... ....20,399.033 |....

..216,638 [......... 10.620

.... 216,638 .... 233,598 |..

.. 12/29/2023 ..

355150-42-6 ..o | e [ [ 539,356.343 [...oveeiieiiiis 5,587,732 |......... 10.360 |..ccvveeennn. 5,587,732 [ovevreiiiiins 6,352,202 [..eevieiiiiiiiiieiiiiies o L T P R L 93,665 [ooeiiiiiiiiiiiiiiiins .. 12/29/2023 .| .eeees e

380987-59-4 ... ...5,049,803.920 [....
00888X-79-9 ... [ INVESCO V.I. AMERICAN FRANCHISE FUND | ... 133,849.3% |....

00888X-78-1 ... [ INVESCO V.I. AMERICAN FRANCHISE FUND 11 .....ooovves [uvmmmnnnni oo 26,000. 148
INVESCO V. 1. AMERICAN VALUE FUND - SERIES | SHARES

...108,334 |...
...154,566 |... ..2,129,934 |...
.................. 29,761 [oveiieeiiiiiiieiiiiins il 354,142

.| 12/29/2023 ..
. |- 12/209/2023 ..
.. 12/29/2023 .| .....e ...

00888X-57-5 ... | ..
00888X-77-3 ... | INVESCO V.I. COMSTOCK FUND .... .
INVESCO V. 1. DISCOVERY MID CAP GROWTH FUND - SERIE

2,456.562 |.
...45.028 |....

.. 10/26/2023 ..
.. 12/22/2023 ..

LU0 £ A [ N RN 7,324.603 |...ouviieienns 460,088 |......... 62.810 |..ceeieeennnns 460,088 |....cceennrneennn. 887,914 [ e e e 53,182 |eeeeie e 53,132 oo .. 12/26/2028 ..|..ccce e
INVESCO V. 1. DISCOVERY MID CAP GROWTH FUND - SERIE

L) A P TN RN 17,650.016 |...ocennnneeenns 953,277 |......... 54.010 |oueiiieenns 953,277 |eeeeiiiiaeenns 1,245,268 ..o o e 103,228 [oeeeeeiiiiieeeis [ 103,228 [oooeeeeiiiiiiiiens .. 12/29/2023 .| ..ot e

LU P TN RN 112,385.980 |....oevveennnnns 3,831,238 |......... 34.090 [oeeeeeennnns 3,831,288 [...oeeeeeenns 4,111,836 oo e 9,783 [oeeeeeeeeeiiiieeees e 550,265 |.oeeeiiiieeeeeiiiees e 550,265 |.uvriiiieiiiiiiienn. .. 12/29/2028 .| ..ot e

008892-65-5 ... [ .cvvrrireiiiiiiiiie e [ e 223,474.214 | 7,479,682 |......... 33.470 foeereeennns 7,479,682 |.....ceeennnnns 7,688,300 [.evveeeeeeiiiiieeeeii oo 5,285 oo e 1,001,788 [.eeeeeeiiieieeis [, 1,001,788 [oooeeeeiiiieis .. 12/29/2028 .| ..o e

008892-52-3 ...

008892-41-6 ... | INVESCO VI HEALTH CARE FUND (SERIES | SHARES) ....
INVESCO VI SMALL CAP EQUITY FUND (SERIES | SHARES)

...283,938.869 |....
... 14,115.479 ).

..3,969,465
.... 365,732

..4,412,824 |..
... 304,248 |..

... 278,247 |..
.. 10,763 |...

...213,247 |..
....10,763 |...

|- 12/29/2028 .. ...
.. 12/21/2023 ..

008892-54-9 ....[eeeeeeeee e [ [ 40,258.371 |eeveeeiieieieees 692,444 |......... 17.200 |.oooeeeeeenns 692,444 [....ovvniniiiinnnnn FE 0 L O N 517 o i, L LV O N 75,610 [oueeeeeiiiiiiiieis .. 12/29/2023 .| .eeees e
INVESCO VI SMALL CAP EQUITY FUND (SERIES Il SHARES

008892-53-1 ... [1eeeeeeeeeeeeeee e [ [ 15,085.467 [...vvvvvvvvnnnnnnnns 233,674 |......... 15.490 [oeeininnnnnnns 233,674 |oooeeeeee 287,156 [ o, 4491 [ e L 3 O PR ) I .. 12/2172023 .| e e
JANUS HENDERSON ENTERPRISE PORTFOLIO - INSTITUTION

A71021-20-4 ... [ oo [ [ 73,675.386 |..eeevverrnnnenns 5,637,641 |......... 76.520 |....coeeeennnn 5,637,641 |l 5,954,079 |oevvviiiiiiiiiiiiiiiiiiens e 345,251 | i L X O P 475,183 [oeeiiiiiiiei i .. 12/26/2023 .| .eeies e
JANUS HENDERSON FLEXIBLE BOND PORTFOLIO - INSTITUT

A71021-50-1 oo [ oo [ [ 427, 761.19% | 4,299,000 |......... 10.050 |............... 4,299,000 |..........eeennnn 4,310,428 | | LU P R B 34,821 [ .. 12/29/2023 .| .eeees e
JANUS HENDERSON MID CAP VALUE PORTFOLIO INSTITUTIO

A71021-43-6 ... [ oo [ [ 45,837 141 |ooeeeeeiee 803,525 |......... 17.530 [ocevvunnnnnnnnns 803,525 |....ceeeeiiiins 775,883 [ foriiiiinnnnnnn 25,708 [evviviiiiiiiiiiiiiiiiiiins e, 56,628 .. 12/20/2023 .| .eeees e

52467K-77-1 ... |LEGG MASON WESTERN ASSET CORE PLUS VIT | .ccooooes [evmmeeniii oo 47,220.286 |-euvveeeeaeennnns 233,740 |...oeeee 4950 |eeiiiiiinnis 233,740 |eoiiiiiieens 231,120 [euviiieeeeiiieece el BT [ e 6,175 .. 12/08/2023 .| ...... ..o

LVIP DELAWARE SMID CAP CORE FUND - STANDARD CLASS
535000-17-1 ... |..
53500L-73-5 ....|LVIP JPMORGAN CORE BOND FUND SERVICE CLASS .
53500L-74-3 ....|LVIP JPMORGAN CORE BOND FUND STANDARD CLASS
53500Q-47-8 ....[LVIP JPMORGAN MID CAP VALUE FUND STANDARD CLASS .. ..

. 347,790 |..
. 977,897 |..
..3,009,916 |..
..8,968,596

. 327,302
. 993,102
. 3,387,876
..9,139,630 |..

.. 12/28/2023 ..
.. 12/28/2023 ..
.. 12/27/2023 ..
.. 12/29/2023 ..

. (27,946))...
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535000-45-2 ....|LVIP JPMORGAN SMALL CAP CORE FUND STANDARD CLASS .... 103,219 L 104444 L e 2,078 |... 9,720 [ e 9,720 |... . |- 12/13/2023 ..
53500L-76-8 ... [LVIP JPMORGAN U.S. EQUITY FUND STANDARD CLASS .... . ) . ) s ...194,543 |... . 568,453 |... ...558,463 |... . |- 12/20/2023 ..
589512-10-2 ... [MERGER VL ...coooeiiiiiiiiiiiiiiiiiiiiiiiiiieceieeee [ [ 2,508.786 [...eevvvrvrrnnnnnnns 27,998 |......... B P (C1V Y 27,998 [oveeeiiiiiiiiiiiines 20,461 | e 2,315 [oeiiiiiiiiiiiiiiieriiiees [ (1184) s | (1,164) |.ooeeeeenis .. 12/07/2023 .| .eeees e
MFS GLOBAL TACTICAL ALLOCATION PORTFOLIO -
55274F-49-T ....[INITIAL wooviiiiiiiiiiiiiiiiiiiniccccccccccceeees [ [ 40,507.597 |.oeevereininnnnnn 552,119 | 130630 | 552,19 |l 607,773 |eeeeeeieeiiiiiiiiiis | 21,704 [oeeeneii foiii 26,624 |...ovvvviiiiiiiiiiiiiins o, 26,624 |ooeeiiiiiiiiiiiiiiiees .. 12/26/2023 .| .eeis e

55274F-48-9 ...
55273F-10-0 ...

55274F-46-3 ...

55274F-45-5 ...

55274F-84-4 ...
55273F-67-0 ...
55273F-84-5 ...

55274F-35-6 ....
55273F-87-8 ...
55273F-60-5 ....
55273F-65-4 ...
866647-30-0 ...
86664T-53-2 ...
001627-86-0 ...
001627-85-2 ...
001621-70-4 ...
001627-80-3 ...
001627-30-8 ...
001621-40-7 ...
001627-88-6 ...
001621-87-8 ...
001627-50-6 ...
001621-60-5 ...

641222-85-6 ....

641222-70-8 ...

641222-83-1 ...

641222-82-3 ...

693394-33-0 ....|.

693394-67-8 ....
693394-50-4 ...

MFS GOVERNMENT SECURITIES PORTFOLIO VIT 11 INITIA

MFS GROWTH SERIES VIT INITIAL CLASS ....
MFS INTERNATIONAL GROWTH PORTFOLI0 VIT

MFS INTERNATIONAL INTRINSIC VALUE PORTFOLIO - SERV

MFS MID CAP GROWTH SERIES INITIAL CLASS

MFS NEW DISCOVERY SERIES ...
MFS RESEARCH INTERNATIONAL P

MFS TOTAL RETURN BOND SERIES INITIAL CLASS .
MFS UTILITIES SERIES VIT INITIAL CLASS
MFS VALUE SERIES - INITIAL CLASS
MFS VIT Il GLOBAL REAL ESTATE PORTFOLI0
MFS VIT 11 MID CAP VALUE PORTFOLIO ...
MORNINGSTAR AGG GRNTH ETF ASTALLC PORT CL |
MORNINGSTAR AGG GRNTH ETF ASTALLC PORT CL 11
MORNINGSTAR BAL ETF ASTALLC PORT CL I ....
MORNINGSTAR BAL ETF ASTALLC PORT CL Il ...
MORNINGSTAR CONS ETF ASTALLC PORT CL I ...
MORNINGSTAR CONS ETF ASTALLC PORT CL II ..
MORNINGSTAR GRWTH ETF ASTALLC PORT CL |
MORNINGSTAR GRWTH ETF ASTALLC PORT CL Il ..........
MORNINGSTAR INC & GRWTH ETF ASTALLC PORT CL I ....

MORNINGSTAR INC & GRWTH ETF ASTALLC PORT CL Il ... |{..

NEUBERGER BERMAN AMT MID CAP GROWTH PORTFOLIO CLAS

.................. 144,855.911

.................. 583,757.742

....28,462.071 |....
241,723.305 |
..689.813 ...

.................. 190,334.344

.71,002.841 |.
263,959.5% |.
.25,992.665 |
....82,065.375 |....

....16,244.6%6 |....
....88,437.869 |....

.................. 2,125,036

................ 17,162,478

..... 8,926

.................. 3,212,844
3,089,665

....67,797.842 |....

...255,369.904 |....

....79,969.983 |....

....11,528.665 |....

....15,589.542 |....

................... 15,714.768
.................... 2,144.613
....................... 952.358

.................... 3,915.205

.................... 4,556.869

.................... 2,472.806

....74,790.945 |....

... 69,770 .
. 13,663,808 |.

.. 820,562 |....
2,071,569 |.

.... 176,580
..5,331,919

............... 2,125,036
............. 17,162,478

... 820,562

....8,926

............... 3,212,844
..3,039,665

..1,143,263
.... 693,572
..2,653,204
.... 797,300
... 114,249
.... 180,995
..1,004,462
...67,150
. 543,712

................. 131,120

.... 649,185

..2,071,569 |..

...69,770 |..
13,663,808 |..
. 929,804 |..
..2,504,723 |..
. 362,858 |..

.................. 1,79,639

................ 18,728,047

. 2,067,736

.................. 2,662,912

.. 67,921
13,812,150
. 1,063,805
..2,426,387
. 329,923

.................... 394,828

.................... 119,928

... 177,700 |..
..4,685,438 |..

... 898,274 |..

.. 11,839 ..

..3,189,791 |..

. 1,004,260 |..
... 743,544 |..
..2,710,198 |..
... 883,513 [..
... 129,135 |..
... 175,435 ..
..1,842,132 |..
.. 72,115 ..
. 579,833 |..

....697,334 |..

.............. 1,206,487

.22,

894

....58,248 ...

.. (1,120))...
...884,281 ..

............... 991,158

321,331

179,282

.. 52,183 |...
. 285,955
1,124

.. 73,89 |...

...884,281

................. 179,282

................. 991,158

... 52,183 ...

285,956

321,331

....73,899 [..

. (1,120) ...

..... 1,124 1.

. |- 12/209/2023 ..
.. 12/27/2023 ..

.. 12/29/2023 ..
.. 12/27/2023 ..

.| 12/26/2023 ..
.. 12/29/2023 ..
.. 08/23/2022 ..

.. 12/26/2023 ..
.| 12/26/2028 ..

.. 11/03/2023 ..
.. 12/14/2023 ..
.. 12/29/2023 ..
.. 12/29/2023 ..
.. 12/06/2023 ..
. |- 12/209/2028 ..
. |.. 12/06/2023 ..
.| 1272172028 ..
. |.. 12/06/2023 ..
. |- 12/209/2023 ..
. |.. 12/06/2023 ..
.| 1272172028 ..
. |.. 12/06/2023 ..

.. 12/27/2023 ..

.. 12/29/2023 ..
.. 10/16/2023 ..
.. 12/29/2023 ..
.. 12/12/2023 ..
.. 12/29/2023 ..

.. 12/29/2023 ..
.. 12/29/2023 ..
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PINMCO INTERNATIONAL BOND PORTFOLIO (US DOLLAR HEDG
693394-69-4 ... [ eeeriiiiieii e e | 204,741,415 [oceeiinniannns 2,012,608 |........... 9.830 [.....ocvvnnnnns 2,012,608 [.....ccevvnnnnnnns 1,964,506 |.evvveniiiiiiiiiiiiiiine e L X O 54,972 | [ L .. 12/29/2023 .| .....e ...
PIMCO VIT ALL ASSET PORTFOLIO - ADMINISTRATIVE CLA
693394-65-2 ... [ eeerriiiiieiiii e e | e 303,107.614 |..covvvnneennnnn 2,743,124 |........... 9.050 [.ooovviinnnnns 2,743,124 |, 2,523,667 [..oeeiiiiiiiiiiiiiiiiiinns e T N (N 128,142 [evvvvviiviiiiiiiininiins [, 128,142 [oveeiiiiiiiiiiiiiiinns .. 12/28/2023 .| .eeeen e

PINMCO VIT ALL ASSET PORTFOLIO - ADVISOR CLASS SHAR

693394-63-7 ....| .. e | 52,033.621 [..ooeeiniiiiinannns 478,709 |........... 9.200 |.uvviiiiiinnns 478,709 [oovveeeiiiiiiannn 542,807 [.vvvveeeiiiiiiiiieiiiiis i 12,574 [oeeeieeiiiiis i 2 O 22,053 [ooeiiiiiiiieeiiiies .. 12/29/2023 ..
PINMCO VIT ALL ASSET PORTFOLIO - INSTITUTIONAL CLAS

693394-64-5 ... [ e [ [ 31,051.800 [c.vvvvvvvnnninnnnns 285,677 |........... 9.200 [oounninnnnnnnns 285,677 [ouvvvvnnnnnninnnnnns S ABT [ o, LR O R L L O 13,456 [ovvveeiiiiiiiieiis .. 12/28/2023 .| .eeies e
PINMCO VIT COMMODITYREALRETURN STRATEGY PORTFOLIO -

693394-61-1 ....| ceereeieeeeeiiee s [ [ 3,274.389 |.cooveeiiiieiiees 17,420 |........... 5.320 |eeiiiiiieiiiis 17,420 [ovveeeeeiiii, 2 O P R O R (4,364).ceeeeeiiiiieeeiins [ (4,364) [cevveeeiiiiiiaennns .. 12/26/2023 .| .eeeen e
PINMCO VIT COMMODITYREALRETURN STRATEGY PORTFOLIO -

693394-59-5 ... [ .ceriiieeieii e [ 433,388.886 |........ceeennnnn 2,318,631 [...ovvneee 5.350 |oiiiiiiannn 2,318,631 [oveeieeiiiies 2,901,108 [coeeeeiiiieeiiiiines [ 349,424 oeiiiiiiiiis i (525,478))..ccvvvvveeeeeeiiiiiees oo, (525,478) |..vvvvereeaiiiiiiaannn .. 12/20/2023 .| ...t ...
PINCO VIT EMERGING MARKET BOND PORTFOLI0 - INSTITU

693394-58-7 .| e [ [ 1,999.626 [....evvvvvrniinnnnns 21,006 |......... 10.550 |ooeeeeeeeeeeens 21,006 [ovvvvvrrriniiiininnns AT | L L R T N O PN R .. 12/29/2023 .| .eeees e

693394-30-6 ....PIMCO VIT LOW DURATION PORTFOLIO — ADMIN CLASS ... [..oooeveee | eemmnisoeiiiiiiieeiis 25,413.616 |-uuvveeeeeennns 243,971 |.......... 9.600 [oeeeiiiiiennn. 243,971 |ooiies 259,885 [.oeeeeiiiiieeeeeiiiens feiieie L OO I 3,041 | e 3,041 [, .. 12/29/2028 .| ..o e

PINMCO VIT LOW DURATION PORTFOLIO - INSTITUTIONAL C
.. 12/29/2023 ..
.. 12/29/2023 ..

.. 3,149
....30,634 [..

693394-75-1 ..

693394-81-9 ....|PIMCO VIT REAL RETURN PORTFOLIO - ADMIN CLASS .... |..
PINMCO VIT REAL RETURN PORTFOLIO - INSTITUTIONAL CL

9,033.425 |.
...119,099.963 |....

69339744 .. | e [ [ 2,739.949 [ooooeeiiiiiies 31,701 ... 11.570 | 31,701 [, R P L S T L B .. 12/29/2023 .| .eeees e
693394-40-5 ... | e [ 448,367.614 [...ocoonnnnnenns 4,116,015 .......... 9.180 [oveeiiiiiinnns 4,116,015 |.oeenniiees 4,381,127 [ceeeeiiieiis e B P R 81,509 [coeeeieiiiiiis [ 81,599 oo .. 12/29/2023 .| .eeees e
693394-53-8 ... [ e [ 35,855,173 [coeeeeiiiiieens 329,150 [.......... 9.180 [oeviiiiiiiann. 329,150 |eeiiiiiiiaiis 340,449 [ooooiiiiiiiei , , , .. 12/20/2023 .| ...... ...

693394-78-5 ... ...307,766.266 |.... ...3,651,494 |.... ..3,651,494 ..4,112,305 |.. .| 12/29/2023 ..
.. 12/29/2023 ..

724027-18-0 ... |PIONEER BOND VCT CLASS | .... ...564,858.062 |.... ...5,360,503 |.... ..5,360,503 ..6,137,578 |.. .
724027-82-6 ... |PIONEER EQUITY INCOME VCT CLASS Il ..ccoevvinennnne 440,568.389 |.... .. 6,643,771 ..6,643,771 ... 6,661,875 |.. .| 12/29/2023 ..
724027-87-5 ... |PIONEER FUND VCT PORTFOLIO - CLASS | SHARES ...5,027,275.613 |.... . 80,486,683 80,486,683 .. 72,898,596 |.. .. 12/29/2023 ..

.. 12/29/2023 ..

724027-62-8 ... |PIONEER HIGH YIELD VCT CLASS 11 ..ooovvriiiieinies .
PIONEER MID CAP VALUE VCT PORTFOLIO - CLASS 1 SHAR

T24027-20-6 ... | evveeeeeeeeiiiiie e [ e 911,975,110 [evevvvvrninnnns 10,214,121
724027-23-0 ....|PIONEER SELECT MID CAP GROWTH VCT ...2,514,251.576 |.... . 55,363,820 |....
724027-64-4 ....|PIONEER STRATEGIC INCOME VCT CLASS II . UV P 408,588.934 |.... .. 3,616,012 |....
PIONEER STRATEGIC INCOME VCT PORTFOLIO CLASS | SHA

T24027-63-6 ... [ euveeeeeeeeiiiie e [ e 91,502.229 [...vvvvviiiininnnnns 811,507 |.......... 8.860 [ooiiiiiiiannn 811,507 [oovveeiiiiiiannne 932,165
ROYCE CAPITAL FUND SMALL-CAP PORTFOLIO ANNUITY INV

B 143,248,424 .o 171,772 . 8.180 [coeeiininnnns 1ATLT72 | 1,258,302

.............. (108,497 )[..ceeeeiiiiieeiiiis foeeeeiiinnnnn (108,497) [ |2 1272072023 L e e
. 8,738,331 ... ...8,738,331 [... . |- 12/209/2023 ..
... 143,216 |... 143,216 |... .. 12/29/2023 ..

10,214,121 | 12,085,070
.55,363,820 63,517,336 |..
..3,616,012 ..4,030,734 |..

................ 32,536 |eeeiinieeeeeiiiiees e 82,538 [ | 12/2072023 L

.| 12/1472028 ..

.. 12/29/2023 ..
.. 12/29/2023 ..
.. 12/20/2023 ..
.. 12/29/2023 ..

78080T-10-5 ...
779547-20-9 ...
779547-50-6 ...
779547-10-0 ...
779547-60-5 ...

..... 3,879.801 |....
392,914.381 |
330,877.656 |.
.20,479.260 |

....24,208.304 |....

. 13,516,256 |.
. 15,283,239 |

. 1,808,423
. 4,815,417

11,784,751
13,625,467
. 555,006
..1,232,829 |..

. ROWE PRICE ALL-CAP OPPORTUNITIES PORTFOLIO
. ROWE PRICE BLUE CHIP GROWTH PORTFOLIO .
. ROWE PRICE EQUITY INCOME PORTFOLIO .
. ROWE PRICE HEALTH SCIENCES PORTFOLIO ..

13,516,256 |..
.15,283,239 |..
. 568,504 |..
..1,338,966

— = — =

77955H-10-5 ....|T. ROWE PRICE INTERNATIONAL STOCK PORTFOLIO ....... ....18,416.909 |.... . 276,438 . 282,687 |.. . |- 12/20/2028 ..
77954R-10-4 ....| T.ROWE PRICE LIMITED-TERM BOND PORTFOLIO .......... ....27,89.8% |.... ... 130,000 ... 135,208 |.. .| 12/29/2023 ..
355150~77-2 ....| TEMPLETON DEVELOPING MARKETS VIP FUND-CLASS 1 ... [.eeeeeereesfirmiiiii]iiiiiiiiis 6,892.411 ... ...57,207 .. 06/15/2023 ..

.| 12/29/2023 ..
. |- 10/02/2023 ..
.. 12/29/2023 ..

355150-48-3 ....| TEMPLETON DEVELOPING MARKETS VIP FUND-CLASS 2 ...
355150-70-7 ... | TEMPLETON GLOBAL BOND VIP FUND-CLASS 1 ...
355150-56-6 .... [ TEMPLETON GLOBAL BOND VIP FUND-CLASS 2 ...

...306,620.030 |....
....40,033.683 |....
...228,585.161 |....

..2,523,483
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355150-76-4 ... [ TEMPLETON GROWTH VIP FUND-CLASS 1 ...oevvvvvviviiinns [evmnnnnnnns fevveeencfoeeiis 6,758.087 |.... ...82,854 D 2,647 |... .. 11,861 |... ....11,861 .. 06/15/2023 ..
355150-49-1 ... TEMPLETON GROWTH VIP FUND-CLASS 2 .... ...263,810.718 |.... ..3,163,001 . 3,080,174 |.. . 94275 .. . 444,908 |... ... 444,998 |... L |- 12/29/2023 ..
89154T-73-1 ... [ TOUCHSTONE VP COMMON STOCK ........eevvvvvvvvvinninnnns .. 7,152.116 |.... ...80,890 L T3.503 [ e 5,215 |... .. 11,800 |... ....11,809 |... . |- 1272772028 ..
921082-30-1 ... [VANECK VIP GLOBAL RESOURCES FUND - INITIAL CLASS .11,836.962 |.... . 314,745 .303,09 |.. . (20,082)f... ...(20,082) |... .. 12/28/2023 ..
VANGUARD VIF - BALANCED PORTFOLIO - INVESTOR CLASS|
921925-40-0 .... ...175,158.942 |.... ... 271,377 |, L211,377 ... L |- 12/29/2023 ..
921925-82-2 .... | VANGUARD VIF - CAPITAL GROWTH PORTFOLIO .64,445.397 |. . 458,153 458,153 .. 12/29/2023 ..
921925-87-1 ....[ VANGUARD VIF - DIVERSIFIED VALUE PORTFOLIO . . 229,053 .. 12/26/2023 ..
921925-60-8 ... VANGUARD VIF - EQUITY INCOME PORTFOLIO i P N . . . 21,586,760 21,586,760 21,320,198 |.. R ... 238,892 ... . |- 12/29/2023 ..
921925-30-1 ... [ VANGUARD VIF - EQUITY INDEX PORTFOLIO ...cvvvunvvvne | ervmmnnnens | eeennefonieeeecciiis 845,897.802 |.......ccvunnnns 51,506,717 51,506,717 |..cceeeeeeens 45,326,378 |.oeoeeiiieieieiiieeees e 2,012,574 |oeeiiiiiiiiiiiiiiiiiis e 8,515,596 .. 12/29/2023 .| .es aennns
VANGUARD VIF - HIGH YIELD BOND PORTFOLIO - INVESTO)
921925-80-6 ....|. ...370,240.199 |.... .. 2,728,670 |.... ..2,728,670 ..2,801,335 |.. ...105,622 |... L 147,011 | ... 147,911 .. 12/27/2023 ..
921925-70-7 ... 570,359.655 [......ouvvvnnnn. 14,013,737 [ovennnnn 24670 ovvevnnnnnnnn 14,013,737 [oevveennnnnnn 15,319,434 | | LX) [ R R 997,924 | o 997,924 |oovriiiiiiiiiiis .. 12/29/2023 .| .eees aenens
921925-85-5 ... 914,169.167 |................ 21,875,820 [......... 23.930 |............. 21,875,829 [.......00uunnnnn 21,572,700 [oeevvviiniiiiiiiiiiiiiinns feveeeeiinininnnns 568,901 [o.eiiiiiiiiiniiiiiiiins i 2,329,324 [ e 2,329,324 | .. 12/29/2023 .| .eees aenens
921925-86-3 .... ...154,570.314 |.... ....26,154 |... .. 56,808 |... ....56,803 |... . |- 12/28/2023 ..
921925-88-9 ....|VANGUARD VIF - SMALL COMPANY GROWTH PORTFOLIO .... ...343,832.830 |.... ....18,998 |... . 845,739 |... ...845,739 |... .. 12/27/2023 ..
VANGUARD VIF - TOTAL BOND MARKET INDEX PORTFOLIO -
921925-20-2 ..o [ ceeeeeie [ e 739,357.972 [ceevvvvinnnnianns 7,859,375 |......... 10.630 |.....ooeeennn 7,859,375 |.oooeiiiiiiis 7,967,420 [oovvvnniiniiiiiiiiiiiiiinn ferviiiinnnnnnnnn 126,086 [oeeeiiiiiiiiiiiiiiiiiiiies [ 184,403 .. 12/29/2023 .| ..eeis e
VANGUARD VIF - TOTAL STOCK MARKET INDEX PORTFOLIO
921925-81-4 ... ...822,708.195 |.... . 40,682,920 |......... 49.450 |..... .. 40,682,920 |..... .. 35,183,810 |.. . 5,840,507 |.. .. 12/29/2023 .| ....
921925-79-8 ....[VANGUARD VIF CONSERVATIVE ALLOCATION ....8,438 |.. 1,734 ... 704 .. 12/14/2023 ..
921925-84-8 ....|VANGUARD VIF REAL ESTATE INDEX PORTFOLI0 U I ..2,769,662 ..2,984,066 |.. . 135,807 |... .. 12/29/2023 ..
VANGUARD VIF TOTAL INTERNATIONAL STOCK MARKET INDE
1925-76-4 .| ceeeeeeeiie [ [ 126,504.533 |.....cceeennnnn 2,667,981 |......... 21.090 |ooooeiiinnnnns 2,667,981 [.ooeeveiiienenns 2,588,706 [....evvnnniiiniiis feiiiiiiiiii, 83,697 [..eevuiiiiiiii foiiiiiii, 247,912 .. 12/26/2023 .| .eeis e
VIRTUS DUFF & PHELPS REAL ESTATE SECURITIES SERIES]
92820L-70-3 ....fceeeeeiei e [ e 13,563.074 440 [ 263,666 [.......evvvnnnnnnnne 263,790 [ feiiiiiiiiinn 1,719 [ e 15,002 .. 12/27/2023 .| .eies e
VIRTUS DUFF & PHELPS REAL ESTATE SECURITIES SERIES]
92829L-84-4 .... ....99,279.034 |.... ..1,925,020 . 1,960,169 |.. ... 118,674 |.. . |- 12/29/2023 .. ....
92829L-83-6 ....[VIRTUS KAR SMALL-CAP GROWTH SERIES CLASS I ........ [.. ...290,531.491 |.... .. 7,684,558 ..9,144,968 |.. ....671,808 |... .. 12/29/2023 ..
VIRTUS NEWFLEET MULTI-SECTOR INTERMEDIATE BOND SER
92829L-86-9 ... [ eeeerriieieiii . ....77,508.656 |.... ... 655,723 .... 652,704 |.. . |- 12/26/2023 ..
929137-46-3 ....[VOYA GLOBAL HIGH DIVIDEND LOW VOLATILITY CL S .... [.. ....80,861.967 |.... .... 893,525 ... 811,442 ). .. 12/29/2023 ..
VY JPMORGAN EMERGING MARKETS EQUITY PORTFOLIO INIT|
92914F-66-0 ... UV IS e ....80,461.107 |.... ..1,011,395 ..1,329,780 |.. . .. 12/28/2023 ..
933702-10-2 ... [WANGER ACORN .....ecevvunniiiiiiuiiiiiiiiiiiiinicinnannens .. e ....26,659.735 |.... ... 355,378 ... 446,858 |.. ....62,073 |... .. 12/20/2023 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 1,022,691,483 XXX 1,022,691,483 976,359,443 28,891 38,337,601 124,813,400 124,813,400 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 1,022,691,483 XXX 1,022,691,483 976,359,443 28,891 38,337,601 124,813,400 124,813,400 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
922908-76-9 ....|VANGUARD TSM IDX ETF ivvveiiiiiiiiiiiii i | ........... | ........ | .................... 1,226.000 |.oevvvennniiiiinnnnn 290,832 ........ 237.220 |oiiiiiiinnnnns 290,832 |..euveniiiiiiinnnns 284,674 [ e 4,167 [ o 56,196 |..uviiiiniiiiiiiiiis Joniiiiiiiiinanns 56,196 [..ooiiiiiiiniiiiiinnnns .. 12/28/2023 ... aennns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 290,832 XXX 290,832 284,674 4,167 56,196 56,196 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 1,022,982,315 XXX 1,022,982,315 976,644,117 28,891 38,341,768 124,869,596 124,869,596 XXX XXX
5999999999 - Total Preferred and Common Stocks 1,022,982,315 XXX 1,022,982,315 976,644,117 28,891 38,341,768 124,869,596 124,869,596 XXX XXX
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38383P-GV-7 ......... GNR 2022-050 YB - CMO/RWBS .. .|....06/07/2023 ... |KEYBANK .. ... 4,476,563 |.. .... 5,000,000 |..
91282C-EG-2 ......... UNITED STATES TREASURY .|--..08/30/2023 ... |Various .. ... 68,327,344 |.. ...70,000,000 |..
912820-FN-6 ......... UNITED STATES TREASLRY ... . |-...09/29/2023 ... |Various ..138,392,188 |..
91282C-FY-2 ......... UNITED STATES TREASLRY ... ...12/04/2023 ... [WELLS FARGO .. . .. ... 24,442,383 |.. .
912820-IN-2 ......... UNITED STATES TREASURY ....iiiiuuuuniiiiiuiisiis i ittt s s st etuai s e e e cebii s e s e e eaai e s s sessaa s e s s eesnnsseseeeannnnsas ...12/29/2023 ... [MERRILL LYNCH PIERCE FENNER .....ieeuuuuiiiiiuuunniiiiiuuunniisiiusunseseeesnsnseesresssnssessesnnnnsesseesnnnssensesnns |oorsnnnsessessnnnssssresnnnseesrees |oesnnseeseessnnnnennees 5,112,500 uveeniiiiiiininns 5,000,000
0109999999. Subtotal - Bonds - U.S. Governments 240,750,977 245,000,000
235218-M2-7 ......... |DALLAS L2 S PP PPTTPPT FTTTToUUUyyrronY ... 1172772023 ... [ JP MORGAN SECURITIES INC. ...uuiiiiiuuunniiiiiuuuniiiiisssnsissiessssssssssssnssssssnnsnssssssnnsnssssssrsssnssrssnes |oossnnnsessessnnnneseresnnnseeseees |oosnnseesressnnnnennees 5,687,120 |..eeuiiiiiinninnnnns 8,000,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,687,120 8,000,000
3136AC-T0-4 ......... FNR 2013-20 KZ - CMO/RMBS ... .|....12/01/2023 ... [Direct ... ... 114,794 ..
3136AF-XR-0 ......... FNR 2013-87 KZ - CMO/RMBS ... .|--..03/01/2023 ... [Direct ... .
3136AR-XA-1 ......... FNR 2016-20 AM - CMO/RMBS ... B & B (. R RO 4,429,205 |.. ..
3136AU-L8-2 ......... FNR 2016-102 AY - CMO/RMBS .. 12/01/2023 ... |BK OF NYC/FCSTONE ... ... 3,952,089 |.. .... 4,496,000 |..
3136B1-38-1 ......... FNR 2018-44 PZ - CMO/RMBS ... .|Direct ... ... 1,365,547 |.. ... 1,365,547 |..
3136BA-2A-1 . ..| FNR 2020-45 CZ - CMO/RMBS .|Direct .212,184 .212,184
3136BM-2U-5 . ..| FNR 2022-22 KL - CMO/RMBS . | KEYBANK ..2,939,494 . 3,082,038
3136BN-AT-3 . .| FNR 2022-35 BP - CMO/RMBS 06/07/2023 ... | GOLDMAN . 4,182,226 ..4,599,999
3136BN-X6-8 ......... FNR 2022-61 P - CMO/RMBS ... .|-...02/16/2023 ... | KEYBANK .. 474,532 |.. ....491,345 |..
3136BP-CX-7 ......... FNR 2022-64 LE - CMO/RMBS ... .|-...06/07/2023 ... ... 11,444,950 |.. ... 11,734,649 |..
3136BP-VJ-7 ......... FNR 2023-1 MY - CMO/RVBS .... .|....03/02/2023 ... |BK OF AMER - MTGE ... .... 5,603,438 |.. ....6,000,000 |..
3136B0-AI-9 ......... FNR 2023-29 JA - CMO/RMBS ... . |--..06/08/2023 ... [MORGAN STANLEY CO ... .... 3,008,984 |.. .... 3,000,000 |..
3137A0-U2-2 ......... FHR 4048 CE - CMO/RVBS .|-...12/07/2023 ... |BK OF NYC/FCSTONE ... e 1,134,137 .. ... 1,226,004 |..
31378D-BB-1 ......... FHR 3451 BY - CMO/RMBS ... . |--..12/01/2023 ... |BK OF NYC/FCSTONE ... .... 4,166,849 |.. .... 4,566,410 |..
3137BR-$2-2 ......... FHR 4612 HZ - CMO/RMBS ... .|-...12/01/2023 ... |Direct
3137BY-6K-1 ......... FHR 4680 GZ - CMO/RMBS .... ...12/01/2023 ... |Direct ...
3137H7-C3-5 . .. |FHR 5227 EP - CMO/RMBS . . | KEYBANK . 3,580,343 . 3,893,000
3137H7-F5-7 . ..| FHR 5218 CL - CMO/RMBS . . | KEYBANK 19,495,450 21,765,545
3137H8-ZU-8 . ..| FHR 5254 DM - CMO/RMBS . . | KEYBANK . 2,246,528 . 2,273,526
3137H9-5A-3 ......... FHR 5263 EM - CMO/RMBS ... ...02/15/2023 ... [KEYBANK .. ... 4,064,312 |.. ... 4,348,311 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 72,905,721 78,748,368
00287Y-BX-6 . ..|ABBVIE INC .. 11/16/2023 ... |RBC CAPITAL MARKETS, LLC . 982,259 . 1,094,000
00287Y-BX-6 . ..|ABBVIE INC ..... 11/16/2023 ... |RBC CAPITAL MARKETS, LLC ..3,929,933 . 4,377,000
03027X-CD-0 ......... AMERICAN TOWER CORP .. . |--..08/21/2023 ... |Various .... 5,417,020 |.. 5,485,000 |..
05072M-AG-8 ......... AUDAX 4R AR - CDO ....03/17/2023 ... |MERRILL LYNCH PIERCE FENNER .... 3,000,000 |.. 3,000,000 |..
030288-AC-8 ......... AMERICAN TRANSMISSION SYSTEMS INC .. ...12/12/2023 ... [CITIGROUP GLOBAL MARKETS, INC .. .... 3,946,062 |.. 4,806,000 ..
05366D-AA-6 ......... AVIATION CAPITAL GROUP LLC .. ...06/12/2023 ... [ JP MORGAN CHASE BANK/HSBCSI .. ... 2,998,788 |.. 3,033,000 |..
053484-AD-3 . .. | AVALONBAY COMMUNITIES INC 05/24/2023 ... [WELLS FARGO ...eevveneeeeennnnnnns . 4,988,800 .5,000,000 117,361
05368V-AA-4 . ..| AVIENT CORP ... 08/16/2023 ... |FLOW TRADERS U.S. INSTITUTIONAL TRA . 248,850 .250,000 . 841
110122-DU-9 . .| BRISTOL-MYERS SQUIBB CO 09/13/2023 ... |RBC CAPITAL MARKETS, LLC ... .999,687 . 1,167,000
06417X-AP-6 BANK OF NOVA SCOTIA ....01/24/2023 ... | SCOTIABANK ..1,999,599 |.. 2,001,000 |..
11250N-AA-2 BROOKFIELD CAPITAL FINANCE LLC .. ...06/07/2023 ... |DEUTSCHE BANK SECURITIES, INC. . .... 2,000,000 |.. 2,000,000 ..
06763F-AC-4 . .| BABSN 232 B1 - (DO ....06/31/2023 ... |MERRILL LYNCH PIERCE FENNER .. . 2,000,000 . 2,000,000
11271L-AK-8 BROOKFIELD FINANCE INC . o |--..11/27/2023 ... |MERRILL LYNCH PIERCE FENNER .. .... 7,500,000 |.. 7,500,000 ..
0965911-2V-5 BNP PARIBAS SA ...02/01/72023 ... [HSBC SECURITIES INC. ...uiiiiiiuniiiiiiiiiie e ciiii s cerii e s e s s e s e e e s eanaa e s s e nnnan s e s snnnnnseens |ennnansessesnnnsesesennnnneesnens Joosinneeseennninneeenns 2,991,114 |.. 2,952,000 |..
12636Y-AC-6 . ..| CRH AMERICA FINANCE INC 11/15/2023 ... | JP MORGAN CHASE BANK/HSBCSI . 2,984,512 . 3,174,000
11135F-BR-1 . ..| BROADCOM INC ... 08/02/2023 ... | DEUTSCHE BANK SECURITIES, INC. . 1,973,682 . 2,142,000
12661P-AB-5 . .| CSL FINANCE PLC ....06/09/2023 ... |HSBC SECURITIES INC. .. 99,614 . 1,039,000
12661P-AB-5 . .| CSL FINANCE PLC ....11/08/2023 ... |Various .. . 4,957,367 . 5,208,000
12661P-AC-3 CSL FINANCE PLC .. C... ....02/28/2023 ... | GOLDMAN .. .... 3,937,636 |.. 4,208,000 |..
12685J-AC-9 CABLE ONE INC ...09/06/2023 ... |STATE STREET GLOBAL MARKETS, L .... 387,635 |.. .500,000 |..
126694-HK-7 . .| CWiHL 2005-25 A6 - CMO/RNBS 04/01/2023 ... |Direct ...
143180-AG-5 CGMS 235 C - CDO ....11/10/2023 ... | GOLDMAN .. ....500,000 |.. .500,000 |..
141781-BIi-3 CARGILL INC ...12/21/2023 ... |DEUTSCHE BANK SECURITIES, INC. ... 1,998,992 |.. 2,105,000 |..
143180-AJ-9 . ..[CGMS 235 D - CDO 11/10/2023 ... | GOLDMAN .. .500,000 .500,000
141781-BZ-6 . ..|CARGILL INC . 02/07/2023 ... | GOLDMAN .. . 4,430,336 . 4,296,000
143658-AH-5 . .| CARNIVAL CORP . 04/21/2023 ... [Market Axess . .. 76,275 .100,000

15189X-BD-9 .........

CENTERPOINT ENERGY HOUSTON ELECTRIC LLC ..

...09/13/2023 ...

RBC CAPITAL MARKETS, LLC ...

....999.879 |..

.... 1,001,000 |..
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144285-AL-7 CARPENTER TECHNOLOGY CORP ... .|-...03/07/2023 ... [MORGAN STANLEY CO ... ....485,000 |.. 500,000 .. . 4,781
191241-AH-1 . .| COCA-COLA FEMSA SAB DE CV ....09/06/2023 ... |Barclays Capital .... 995,728 . 1,150,000 ..4,041
17150E-AA-9 CHWML 2 A1 - CDO ....03/16/2023 ... |BANK OF NEW YORK/NATIXIS, NEW .. .... 2,000,000 |.. .... 2,000,000 |..
20030N-ED-9 ......... COMCAST CORP . |--..11/13/2023 ... |DEUTSCHE BANK SECURITIES, INC. . 975,659 |.. 1,015,000 |..
17295F-AC-8 ......... CITZN 2023-2 A2B - ABS .... . |-...09/06/2023 ... [ JP MORGAN CHASE BANK/HSBCSI .... 4,000,000 |.. .... 4,000,000 |..
224044-CN-5 ........ [ COX COMMUNICATIONS INC ...12/18/2023 ... TD Securities ... .... 1,998,468 |.. 2,375,000 |..
18972E-AB-1 . ..| CLYDESDALE ACQUISITION HOLDINGS INC 12/06/2023 ... [Market Axess .... . 798,656 .898,000
224044-CS-4 .. | COX COMMUNICATIONS INC .. 06/12/2023 ... | JP MORGAN CHASE BANK/HSBCSI .998,730 . 1,000,000
191241-AH-1 . .| COCA-COLA FEMSA SAB DE C! ....09/06/2023 ... |Barclays Capital ............. . 3,485,046 . 4,025,000
22822V-BB-6 CROWN CASTLE INC . |--..04/24/2023 ... |MERRILL LYNCH PIERCE FENNER .. 999,725 |.. 1,002,000 |..
21036P-BE-7 ......... CONSTELLATION BRANDS INC .. ...10/03/2023 ... |Barclays Capital .. .... 1,987,096 |.. 2,296,000 |..
25389J-AV-8 ......... DIGITAL REALTY TRUST LP ... . | GOLDMAN .. ..
21036P-BH-0 ......... CONSTELLATION BRANDS INC .. . .| TD Securities ....996,883 |.. 1,265,000 |..
256746-AK-4 . ..| DOLLAR TREE INC .... 04/11/2023 ... |CITIGROUP GLOBAL MARKETS, INC . 982,522 . 1,386,000
22822V-AL-5 . .. | CROWN CASTLE INC ... 09/06/2023 ... |MERRILL LYNCH PIERCE FENNER .996,671 . 1,069,000
264420-AQ-7 . .. | DUKE ENERGY PROGRESS LLC 03/06/2023 ... [MITSUBISHI eevveeeeeenninnns . 4,248,980 . 4,250,000
22822V-AN-1 ......... CROWN CASTLE INC .|....11/29/2023 ... [CITIGROUP GLOBAL MARKETS, INC .. ... 3,903,487 |.. .... 4,581,000 |..
26884A-BL-6 ......... ERP OPERATING LP . |--..08/02/2023 ... [WELLS FARGO .... 2,990,214 |.. .... 3,357,000 |..
24703T-AG-1 ......... DELL INTERNATIONAL LLC .... .|-...09/21/2023 ... |DEUTSCHE BANK SECURITIES, INC. . ... 6,819,731 |.. .... 7,012,000 |..
26884T-AX-0 ......... ERAC USA FINANCE LLC .... veer|-...04/26/2023 ... [ JP MORGAN CHASE BANK/HSBCSI 995,000 |.. .... 1,000,000 |..
25389J-AU-0 ......... DIGITAL REALTY TRUST LP ..|....08/24/2023 ... [ JP MORGAN CHASE BANK/HSBCSI 4,466,250 |.. .... 5,000,000 |..
29366M-AE-8 ......... ENTERGY ARKANSAS LLC . .|--..08/14/2023 ... |CITIGROUP GLOBAL MARKETS, INC 7,981,969 |.. .... 8,027,000 |..
254687-FL-5 ......... WALT DISNEY CO .|--..10/05/2023 ... [CITIGROUP GLOBAL MARKETS, INC ... 1,004,420 |.. .... 2,422,000 |..
361448-Bl-4 ......... GATX CORP ...09/06/2023 ... [Various ... 2,990,250 |.. .... 3,000,000 |..
26441C-BE-4 . .. | DUKE ENERGY CORP 07/06/2023 ... |MITSUBISHI . . 5,619,947 . 6,297,000
361448-BN-2 . .. | GATX CORP . 12/05/2023 ... [ TRUIST . 5,334,850 .5,000,000
26884T-AV-4 . ..| ERAC USA FINANCE LLC . 12/16/2023 ... [TRUIST ... . 993,784 . 1,002,000
404121-Ad-4 ......... . |--.-09/13/2023 ... |MERRILL LYNCH PIERCE FENNER .. ....997,345 |.. .... 1,008,000 |..
30161N-AX-9 ......... EXELON CORP .|...05/31/2023 ... .. 3,285,415 |.. .... 3,500,000 |..
49271V-A0-3 ......... KEURIG DR PEPPER INC . . |---.10/12/2023 ... [DEUTSCHE BANK SECURITIES, INC. 1,998,837 |.. ... 2,272,000 |..
314353-AA-1 . .. | FEDERAL EXPRESS CORPORATION 2020-1 PASS ... .|-...06/21/2023 ... [MORGAN STANLEY CO ... 2,976,077 |.. .... 3,624,676 |..
59523U-AQ-0 .. .. |MID-AMERICA APARTMENTS LP . |--..04/19/2023 ... | Various 2,708,511 |.. .... 2,883,000 |..
341081-GP-6 .........[FLORIDA POWER & LIGHT CO .... . |-...05/15/2023 ... [ JP MORGAN CHASE BANK/HSBCSI 3,998,360 |.. .... 4,000,000 |..
59523U-AS-6 ......... [MID-AMERICA APARTMENTS LP ... . |--..12/19/2023 ... [ JP MORGAN CHASE BANK/HSBCSI 1,984,280 |.. .... 2,454,000 |..
344928-AC-0 FORDO 23A A2B - ABS ...03/28/2023 ... |BNP PARIBAS SECURITIES BOND .. 3,900,000 |.. .... 3,900,000 |..
74170*-BZ-1 . ..|Prime Property Fund, LLC .. 03/15/2023 ... |Unknoun .. . 6,000,000 . 6,000,000
34501*-AB-9 . ..|Footbal I Club Term Notes 2023-XV Trust . 03/28/2023 ... |Unknoun .. .5,000,000 .5,000,000
74460D-AH-2 . ..|PUBLIC STORAGE OPERATING CO . 11/10/2023 ... | TRUIST ... . 2,998,881 . 3,537,000
362583-AC-0 . ..|GMCAR 2023-2 A2B - ABS .... 04/04/2023 ... MERRILL LYNCH PIERCE FENNER .5,000,000 .5,000,000
T4460W-AF-4 . ..| PUBLIC STORAGE OPERATING CO . 08/09/2023 ... | TRUIST ... .997,766 .993,000
36267V-AH-6 ......... GE HEALTHCARE TECHNOLOGIES INC .. .|-...09/12/2023 ... |Various .. 5,158,160 |.. .... 5,053,000 |..
756109-BT-0 ......... REALTY INCOVE CORP ... . |--..04/05/2023 ... | Various .. 23,496,374 |.. ...23,971,000 |..
378272-AV-0 ......... GLENCORE FUNDING LLC . .|-...03/13/2023 ... |BNP PARIBAS SECURITIES BOND .. 7,899,780 |.. .... 8,032,000 |..
761694-AS-2 ......... Reyes Holdings, L.L.C . |--..05/17/2023 ... | Unknoun 2,000,000 .. .... 2,000,000 |..
398905-AN-9 ......... GROUP 1 AUTOMOTIVE INC ... . |-...09/06/2023 ... |Market Axess . 618,765 |.. 700,000 |..
78016E-YH-4 ROYAL BANK OF CANADA .... ...11/30/2023 ... |RBC CAPITAL MARKETS, LLC ... ... 1,994,369 |.. .... 2,478,000 |..
41242%-0G-5 . . |Hardwood Funding LLC . 06/07/2023 ... | Unknown . 2,000,000 . 2,000,000
78016H-20-6 ROYAL BANK OF CANADA .... ....04/24/2023 ... |RBC CAPITAL MARKETS, LLC ... ... 6,999,200 |.. .... 7,014,000 |..
44891A-CE-5 ......... HYUNDAI CAPITAL AMERICA ... .|-...04/25/2023 ... | JP MORGAN CHASE BANK/HSBCSI .. ....995,386 |..
78355H-KY-4 ......... RYDER SYSTEM INC . |--..10/30/2023 ... [MIZUHO_SECURITIES .... 993,659 |..
44918C-AC-6 ......... HART 2023-C A2B - ABS .. .|-...12/19/2023 ... |BNP PARIBAS SECURITIES BOND .. .. 3,246,591 |..
852060-AD-4 ......... SPRINT CAPITAL CORP . |--..12/14/2023 ... [MORGAN STANLEY CO .. ..
458140-CF-5 INTEL CORP ...09/12/2023 ... |Various 6,476,584 |.. .... 6,507,000 |..
852060-AT-9 . .| SPRINT CAPITAL CORP 05/15/2023 ... [RBC CAPITAL MARKETS, LLC . 1,973,879 . 1,616,000
46604C-AE-6 IVYH 20 C - CDO ....02/13/2023 ... |BANK OF NEW YORK/NATIXIS, NEW .. .. .... 1,000,000 |.. .... 1,000,000 |..
873050-CR-0 ......... LS PP PP PPPPTPTTPPPIN FTTTTTTUUUrrRRoRY .11/28/2023 ... [CITIGROUP GLOBAL MARKETS, INC ...eerti:sieeruununssenrnnnnnaseennnnnnsssannnnnnsssannnnnnnssaennnnnnsssennnnnnsssennnns |ennnnnsseennnnnnssserennnnnsaseens |oennnsseeeeennnnseeeees 5,886,563 |.uuuiiieininiiaaeees 5,750,000
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46604C-AG-1 . ..]IVYH 20 D - CDO .. ...02/13/2023 ... [BANK OF NEW YORK/NATIXIS, NEW . 1,000,000 . 1,000,000
90932L-AJ-6 . ..|UNITED AIRLINES INC - ABS 08/30/2023 ... Various ..........ceeeennns . 4,482,000 . 4,482,000
49271V-AJ-9 . ..|KEURIG DR PEPPER INC .... 10/26/2023 ... |HSBC SECURITIES INC. . 1,962,411 . 2,314,000
928668-Bii-1 . ..| VOLKSWAGEN GROUP OF AMERICA FINANCE LLC . ...11/30/2023 ... |TD Securities ........... . 986,5% .990,000
50204H-Al-1 . .|LCM 38R CR - CDO ............ C ....08/24/2023 ... | DEUTSCHE BANK SECURITIES, . 1,000,000 . 1,000,000
984851-AH-8 YARA INTERNATIONAL ASA .... C... ....03/16/2023 ... |Various 5,604,773 |.. 5,218,000 |..
50204H-BA-8 LCM 38R ER - CDO ... C... ....08/24/2023 ... | DEUTSCHE BANK SECURITIES, 1,000,000 |.. 1,000,000 |..
50204H-BC-4 . .|LCM 38R FR - CDO ... C ....08/24/2023 ... |DEUTSCHE BANK SECURITIES, . 1,242,500 . 1,242,500
502431-AF-6 L3HARRIS TECHNOLOGIES INC .|....04/04/2023 ... Barclays Capital 1,979,762 |.. 2,210,000 |..
571903-BL-6 .........[MARRIOTT INTERNATIONAL INC .. . |--..08/10/2023 ... |Various 4,940,718 |.. 5,048,000 |..
59523U-AR-8 ......... [MID-AMERICA APARTMENTS LP ... .|...08/02/2023 ... [WELLS FARGO .. .. 5,926,313 |.. 6,859,000 |..
59523U-AS-6 ......... | MID-AMERICA APARTMENTS LP ...12/19/2023 ... |Various 1,982,048 |.. 2,450,000 |..
606822-BR-4 . .|MITSUBISHI UFJ FINANCIAL GROUP INC ....12/12/2023 ... |TD Securities . 4,064,670 . 4,750,000
617936-AG-4 MSEV 2320 C - CDO .|--..11/08/2023 ... |MERRILL LYNCH PIERCE FENNER .. 1,000,000 |.. 1,000,000 |..
62954H-AV-0 NXP BV ...07/11/2023 ... |Barclays Capital .. .... 2,270,533 |.. 2,416,000 |..
637417-AN-6 . ..|NNN REIT INC 12/11/2023 ... | WELLS FARGO ........ .5,970,098 . 7,144,000
65480M-AC-7 . .| NAROT 2023-B - ABS . 12/19/2023 ... |BNP PARIBAS SECURITIES BOND . 3,590,742 . 3,585,000
654801-AC-5 . ..| NAROT 23A A2B - ABS 04/18/2023 ... | MIZUHO_SECURITIES . 1,000,000 . 1,000,000
655664-AS-9 . .. | NORDSTROM INC .. 08/16/2023 ... |Market Axess . . 705,810 .800,000
67389D-AG-6 . .| OAKCL 231 C - CDO .. ....02/15/2023 ... | JP MORGAN CHASE . . 2,000,000 . 2,000,000
67402R-AN-3 . .| OAKCL 222R A2R - CDO . ....12/18/2023 ... | JP MORGAN SECS INC., - FIXED INCOME . 2,000,000 . 2,000,000
67402R-A0-6 OAKCL 222R BR - CDO vee |--..12/18/2023 ... | JP MORGAN SECS INC., - FIXED INCOME ... 1,500,000 |.. 1,500,000 |..
68233J-CN-2 ......... [ ONCOR ELECTRIC DELIVERY COMPANY LLC .. .|....11/07/2023 ... |Barclays Capital 956,260 |.. 1,000,000 |..
68389X-CH-6 . ..| ORACLE CORP .... 11/13/2023 ... |HSBC SECURITIES INC. . 4,095,978 . 4,020,000
68389X-CN-3 . .. | ORACLE CORP ... 02/02/2023 ... [CITIGROUP GLOBAL MARKETS, INC . 1,999,621 . 2,006,000
70806F-AA-3 . ..|PNTPK 7 A1A - CDO .| BNP PARIBAS SECURITIES BOND .. . 1,000,000 . 1,000,000
70806F-AC-9 . ..|PNTPK 7 A2 - CDO .| BNP PARIBAS SECURITIES BOND .. . 3,000,000 . 3,000,000
70806F-AG-0 . ..|PNTPK 7 C - CDO ..... .| BNP PARIBAS SECURITIES BOND .. . 2,000,000 . 2,000,000
T14240V-AA-8 ......... PERMIAN RESOURCES OPERATING LLC . . |-...09/06/2023 ... [ JP MORGAN CHASE BANK/HSBCSI 1,000,000 |.. .... 1,000,000 |..
T44600-AF-4 ......... PUBLIC STORAGE OPERATING CO . [++2208709/2023 ... | TRUIST ettt e et ettt e e e e e et e e e e e e e e e e e eee e e e e enen e e e e ennna et eeennn e e e eennnn e eeennnn e eeernnnnaaee [eeeeeennnaeeeeennnaeeeeennnnaes [eeerennareeeennnae 2,993,299 |.. .... 2,979,000 |..
75281A-BJ-7 ......... RANGE RESOURCES CORP .|-...04/21/2023 ... |MERRILL LYNCH PIERCE FENNER .. 1,042,500 |.. .... 1,000,000 |..
78351M-AA-0 ......... RYAN SPECIALTY LLC . |--..04/21/2023 ... |Market Axess ....
83001A-AD-4 ......... SIX FLAGS ENTERTAINMENT CORP .. .|-...09/05/2023 ... |State Street .... . .. ..
842587-DS-3 SOUTHERN CO ...09/05/2023 ... [WELLS FARGO .. 2,999,970 |.. .... 3,000,000 |..
845467-AR-0 . .| SOUTHWESTERN ENERGY CO . 03/07/2023 ... |Market Axess .... . 740,600 .800,000
87170A-AQ-1 SYMP 34 B1R - CDO vee |--..07/13/2023 ... |MERRILL LYNCH PIERCE FENNER .. 1,000,000 |.. .... 1,000,000 |..
91864#-AA-8 VPC Asset Backed Opportunistic Credit Fu .... . |....12/22/2023 ... | Unknown .. ....847,607 |.. .
91864#-AB-6 . ..| VPC Asset Backed Opportunistic Credit Fu . 12/22/2023 ... |Unknown .. . 508,563 . 508,563
92891L-AL-6 . .. VOYA 223R CR - CDO . ...08/31/2023 ... [MERRILL LYNCH PIERCE FENNER .5,000,000 .5,000,000
981640-AC-2 . .| WOART 2023-B A2B - ABS . 04/11/2023 ... | WELLS FARGO .. . 1,000,000 . 1,000,000

..[Churchill JR Capital Opp RN Feeder Fund

PPFOLT-V4-7 ....... ...10/19/2023 ... | DIRECT .... 2,807,579 |.. .... 2,807,579 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 341,437,039 355,614,927

NB23N-AE-7 ......... JNOURYON FINANCE B.V. = TERM LOAN ...veueerieereseseenssnensseessnessseneasenessenesnenessensasenensesensasensasens | [ [-+::03/03/2023 ... [DIRECT ..teucieerseeneauenesuentseenteseeeaeeeeseseenessenessenessenesseneaseseeseseasaseasanesssensssenessenesnenesseneans |oerensesensasenessenensenesseenses |oesseresseenseenseeneas 495,000 |..veviiiiiiiiiiiiienie 500,000

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 495,000 500,000

2509999997. Total - Bonds - Part 3 661,275,856 687,863,295 2,193,978
2509999998. Total - Bonds - Part 5 25,160,859 25,500,000 74,702
2509999999. Total - Bonds 686,436,716 713,363,295 2,268,681
4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

018792-53-1 AB DISCOVERY VALUE PORTFOLIO CLASS A ... ....12/26/2023 ... | Al lianceBernstein VPF Series .r. 2,516,498 |..

024936-10-6 ......... [ AVERICAN CENTURY VP VALUE FUND .. ....12/29/2023 ... | American Century Variable Portfolios, Inc. 79,072.736 |..

024936-40-3 ......... [ AVERICAN CENTURY BALANCED ... ....12/29/2023 ... | American Century Variable Portfolios, Inc. ..102,969.184 |..

02507T-30-8 ......... | AVERICAN CENTURY VP INFLATION PROTECTION CLASS | ....12/27/2023 ... | American Century Variable Portfolios, Inc. 64,282.510 |..

02507T-20-9 . .| AVERICAN CENTURY INVESTMENTS VP INFLATION PROTECTI ....12/29/2023 ... | American Century Variable Portfolios, Inc. 48,249.430 |..

024936-85-8 AVERICAN CENTURY ULTRA |1 . ttieeeutetteteetieseeteescesceseescescescescemcamcemceneesceneensaneaneaneanssssenesnesneanes | nnessessessesnes [oes .12/29/2023 ... | American Century Variable Portfolios, Inc. ... .. 15,406.240 |[.. ...317,760 [..
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024936-20-5 ......... AMERICAN CENTURY INTERNATIONAL ....12/29/2023 ... |American Century Variable Portfolios, Inc. ... ...29,738.066 |.. .... 300,604 |..
024936-75-9 ......... AMERICAN CENTURY LARGE COMPANY VALLE ... ....12/29/2023 ... |American Century Variable Portfolios, Inc. ... ... 7,985.782 |.. .. 138,827 |..
024936-74-2 ......... AMERICAN CENTURY VP MID CAP VALUE CLASS 1 ... ....12/21/2023 ... |American Century Variable Portfolios, Inc. ... ... 4,861.487 |..
024936-88-2 ......... AMERICAN CENTURY INVESTMENTS VP ULTRA FUND . ....12/29/2023 ... |American Century Variable Portfolios, Inc. ... ... 2,717.061 |..
030372-40-3 ......... AMERICAN FUNDS 1S GRONTH CLASS 1 ....12/26/2023 ... |American Funds .... .. 17,192.709 |..
030372-86-6 . ..| AMERICAN FUNDS IS NEW WORLD CLASS 1 .. ....12/29/2023 ... |American Funds . 35,379.331 |..
030372-70-0 . ..| AMERICAN FUNDS IS INTERNATIONAL CLASS 1 ..... ....12/29/2023 ... |American Funds . 12,753.520 |..
030372-60-1 . ..| AMERICAN FUNDS INSURANCE SERIES ASSET ALLOCATION F ....12/06/2023 ... |American Funds . . 8,238.069 |.. . 185,734
030372-78-3 ......... AMERICAN FUNDS 1S NEW WORLD CLASS 2 ....12/29/2023 ... |American Funds .... ....6,991.665 |.. .... 166,382 |..
030372-77-5 ......... AMERICAN FUNDS 1S INTERNATIONAL CLASS 2 .. ....12/29/2023 ... |American Funds .... .. 130,503 |..
030372-30-4 ......... AMERICAN FUNDS 1S GRONTH-INCOME CLASS 1 .. . |....12/29/2023 ... | American Funds ....
030372-59-3 ......... AMERICAN FUNDS INSURANCE SERIES CAPITAL WORLD GROW ... ....12/29/2023 ... |American Funds ....
030372-88-2 ......... AMERICAN FUNDS INSURANCE SERIES GLOBAL GROWTH FUND ... ....12/06/2023 ... |American Funds ....
09258X-10-7 ......... BLACKROCK HIGH YIELD V.I. FUND CLASS | ....12/29/2023 ... |BlackRock Variable Series Funds,
09253L-77-7 ......... BLACKROCK GLOBAL ALLOCATION V.I. FUND CLASS I ... ....12/29/2023 ... |BlackRock Variable Series Funds, Inc. ...
09253L-84-3 ......... BLACKROCK CAPITAL APPRECIATION V.1. FUND CLASS | ....12/06/2023 ... |BlackRock Variable Series Funds, Inc. ..
866167-50-5 . ..| CALVERT VP INVESTMENT GRADE BOND INDEX PORTFOLIO .. ....12/29/2023 ... |Calvert Mutual Funds, Inc. ... 13,730.480 |..
866167-79-4 . ..| CALVERT VP RUSSELL 2000 SMALL CAP INDEX PORTFOLIO . ....11/06/2023 ...|Calvert Mutual Funds, Inc. . 3,785.185 |..
866167-54-7 . ..| CALVERT VP EAFE INTERNATIONAL INDEX PORTFOLIO CLAS ....12/29/2023 ... |Calvert Mutual Funds, Inc. . 1,740.112 ..
866167-81-0 ......... CALVERT VP NASDAQ 100 INDEX PORTFOLI0O ....12/21/2023 ... |Calvert Mutual Funds, Inc. ... 584.343 |..
866167-55-4 ......... CALVERT VP S&P MIDCAP 400 INDEX PORTFOLIO CLASS F . ....12/27/2023 ... |Calvert Mutual Funds, Inc. ... 541.346 |..
131647-20-8 ......... CALVERT VP SRI BALANCED PORTFOLI0 ....12/21/2023 ... |Calvert Mutual Funds, Inc. ... ...16,100.990 |..
866167-68-7 ......... CALVERT VP RUSSELL 2000 SMALL CAP INDEX PORTFOLIO . ....12/29/2023 ... |Calvert Mutual Funds, Inc. ... ....459.3% |..
866167-69-5 ......... CALVERT VP EAFE INTERNATIONAL INDEX PORTFOLIO ....10/11/2023 ...|Calvert Mutual Funds, Inc. ... ....100.197 |..
52467M-84-3 ......... CLEARBRIDGE VARIABLE SMALL CAP GROWTH PORTFOLIO CL .. ....12/26/2023 ... |ClearBridge INVeSIMENtS ........cciiiiiiiiiiiiiiiiiiii e [ 5,352.753 |..
52467K-77-1 ......... LEGG MASON WESTERN ASSET CORE PLUS VIT | ....12/08/2023 ...|ClearBridge Investments .... ... 1,823.938 |..
19765R-30-3 COLUMBIA VP SMALL CAP VALUE FUND - CLASS 1 .... ....12/26/2023 ... |Columbia Funds Variable Insurance Trust .........ccccoiiiiiiiiiiiiiiiiiiiiiiiii e [ 3,022.442 |..
933702-10-2 . o[ WANGER ACORN ...ieeeeeeeeeeemeeee e e e eeeee e e e e ....12/20/2023 ... |Columbia Funds Variable Insurance Trust . .1,573.725 |..
19766E-67-3 . ..| COLUMBIA VARIABLE PORTFOLIO INCOME OPPORTUNITIES F ....07/28/2023 ... |Columbia Funds Variable Insurance Trust . .671.474 |..
19766E-41-8 . ..| COLUMBIA VP OVERSEAS CORE FUND CLASS | ......cceeennn ....07/03/2023 ... |Columbia Funds Variable Insurance Trust . ....2.782 |.. .34
246493-67-0 . .. |DELAWARE VIP SMALL CAP VALUE SERIES STANDARD CLASS ....12/27/2023 ... |Delaware VIP Trust .. 12,168.802 |.. . 428,747
246493-87-8 . .. | DELAWARE VIP EMERGING MARKETS SERIES STANDARD CLAS ....12/05/2023 ... |Delaware VIP Trust .. 10,337.269 |.. .210,120
535000-17-1 ......... LVIP DELAWARE SMID CAP CORE FUND - STANDARD CLASS .... ....12/28/2023 ... |Delaware VIP Trust .. e 2,759,102 |..
233203-71-0 ......... DFA VA U.S. TARGETED VALUE PORTFOLIO ... ....12/29/2023 ... |Dimensional Fund Advisors LP ... ..119,707.607 |..
233203-68-6 ......... DFA VA INTERNATIONAL SMALL PORTFOLIO ... ....12/27/2023 ... |Dimensional Fund Advisors LP ... ... 57,834.202 |..
25239Y-54-3 .. .. |DFA VIT INFLATION-PROTECTED SECURITIES PORTFOLIO .. ....12/28/2023 ... |Dimensional Fund Advisors LP ... ...29,419.027 |..
233203-77-7 . ..|DFA VA U.S. LARGE VALUE PORTFOLI0 ....12/26/2023 ... |Dimensional Fund Advisors LP ... ... 3,984.451 |..
233203-69-4 .. .. |DFA VA INTERNATIONAL VALUE PORTFOLIO ... ....12/26/2023 ... |Dimensional Fund Advisors LP ... ....1,808.444 |..
233203-67-8 . ..|DFA VA SHORT-TERM FIXED PORTFOLIO . ....12/11/2023 ... |Dimensional Fund Advisors LP .1,217.293 |..
233203-72-8 . ..|DFA VA GLOBAL BOND PORTFOLIO ..... ....12/11/2023 ... |Dimensional Fund Advisors LP . 152.064 |..
05587P-30-2 . ..[BNY MELLON IP SMALL CAP STOCK INDEX PORTFOLIO - SE ....12/29/2023 ... |BNY Mellon . .. 204,747.938 |..
09661P-20-4 . ..| BNY MELLON STOCK INDEX FUND INC - SERVICE SHARES .. ....12/29/2023 ... |BNY Mellon . 24,734.262 |.. . 1,521,492
05589U-86-1 . ..| BNY MELLON VIF APPRECIATION PORTFOLI0-INITIAL SHAR ....12/29/2023 ... |BNY Mellon . 22,781.573 |.. . 710,224
05588H-10-1 ......... BNY MELLON SUSTAINABLE US EQUITY PORTFOLIO INC - | .. ....12/29/2023 ... |BNY Mellon . ...15,367.038 |.. ....593,693 |..
05587P-20-3 ......... BNY MELLON IP MIDCAP STOCK PORTFOLIO - INITIAL SHA .. ....12/29/2023 ... |BNY Mellon . ...31,390.0833 |.. ....514,752 |..
05587P-60-9 ......... BNY MELLON IP TECHNOLOGY GROWTH PORTFOLIO - INITIA .. ....12/29/2023 ... |BNY Mellon . ... 12,133.921 |.. .... 275,009 |..
251590-70-9 ......... DWS GLOBAL INCOME BUILDER VIP-CLASS A .. ....12/28/2023 ... |DNS Variable Series | and Il ... 23,477.489 |.. ... 492,671 |..
25155X-40-4 ......... DWS SMALL CAP INDEX VIP-CLASS A ....12/26/2023 ... |DNS Variable Series | and Il ... 38,909.685 |.. ... 489,344 |..
25159C-88-5 ......... DWS CROCI INTERNATIONAL VIP-CLASS A .. ....12/26/2023 ... |DNS Variable Series | and Il ... 13,053.169 |..
25159C-30-7 ......... DWS CAPITAL GROWTH VIP-CLASS B ........ ....12/29/2023 ... |DNS Variable Series | and Il ... 2,190.742 |..
25159C-50-5 .. .. | DWS GLOBAL SMALL CAP VIP-CLASS B ....12/21/2023 ... |DNS Variable Series | and Il L. 712,415 .
251590-40-2 . .. |DWS ALTERNATIVE ASSET ALLOCATION VIP A ....04/25/2023 ... |DNS Variable Series | and Il .287.958 |..
251591-83-2 . .. |DWS INTERNATIONAL GROWTH VIP-CLASS B ....12/21/2023 ... |DNS Variable Series | and Il .. 74.068 |..
25159C-80-2 . ..|DWS CROCI INTERNATIONAL VIP-CLASS B ..... ....04/25/2023 ... |DNS Variable Series | and Il . 148.304 |..
27827E-30-1 ......... EATON VANCE VT FLOATING-RATE INCOME FUND ADVISOR C .. ...12/29/2023 ... [EATON VANCE ...67,194.440 |.. ...574,883 |..
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313916-30-6 ......... FEDERATED HERMES HIGH INCOME BOND Il PRIMARY SHARE ... ....12/29/2023 ... |Federated Insurance Series ... ... 45,944.311 . ....240,810 |..
313916-10-8 ......... FEDERATED HERMES MANAGED VOLATILITY FUND |1 PRIMAR .. ....12/29/2023 ... |Federated Insurance Series ... ....1,818.944 |. .
922174-10-7 ......... FIDELITY VIP GOV'T MMT PORT INT CL ....12/29/2023 ... Fidelity Variable Insurance Products .. .15,265,330.500 |.. ... 15,265,330 |..
922175-30-2 ......... FIDELITY VIP INDEX 500 PORTFOLIO - INITIAL CLASS .. ....12/29/2023 ... Fidelity Variable Insurance Products .. 27,026.781 |.. ...11,116,640 |..
922174-83-4 ......... FIDELITY VIP GOV'T MMKT PORT SVS CL 2 ....evveveennnnes ....12/29/2023 ... [Fidelity Variable Insurance Products .. .10,332,189.810 |.. ...10,332,189 |..
922175-10-4 . ..|FIDELITY VIP INVESTMENT GRADE BOND PORTFOLIO - INI ....12/29/2023 ... Fidelity Variable Insurance Products ..245,341.771 |.. . 2,690,657
922174-40-4 . ..|FIDELITY GRONTH ... ....12/29/2023 ... Fidelity Variable Insurance Products 28,555.287 |.. . 2,503,122
922175-50-0 . .|FIDELITY VIP CONTRAFUND PORTFOLIO INITIAL CLASS SH ....12/29/2023 ... Fidelity Variable Insurance Products 54,245.305 |.. . 2,448,960
922178-60-3 FIDELITY VIP FREEDOM FUNDS 2035 SERVICE CLASS 2 ... ....12/29/2023 ... Fidelity Variable Insurance Products .. ...69,680.883 |.. 1,678,708 |..
922174-49-5 .........|FIDELITY VIP FREEDOM FUNDS 2025 PORTFOLIO SERVICE .... ....12/29/2023 ... Fidelity Variable Insurance Products .. ..115,015.862 |.. 1,638,507 |..
315802-70-2 .........|FIDELITY GROWTH & INCOME . [-...12/29/2023 ... |Fidelity Variable Insurance Products .. ...48,629.769 |.. .. 1,263,305 |..
922174-30-5 ......... FIDELITY VIP EQUITY-INCOME PORTFOLIO - INITIAL CLA .. ....12/29/2023 ... Fidelity Variable Insurance Products .. ...47,921.786 |.. ,165,830 |..
922174-46-1 ......... FIDELITY VIP FREEDOM FUNDS 2030 PORTFOLIO SERVICE .... ....12/29/2023 ... [Fidelity Variable Insurance Products .. ... 78,354.719 |.. ,139,840 |..
922178-82-7 ......... FIDELITY VIP FREEDOM FUNDS 2050 SERVICE CLASS 2 ... ....12/29/2023 ... Fidelity Variable Insurance Products .. ... 38,983.804 |.. ....806,862 |..
922178-88-4 ......... FIDELITY VIP FREEDOM FUNDS 2040 SERVICE CLASS 2 ... ....12/29/2023 ... [Fidelity Variable Insurance Products .. ...28,677.174 |.. ....650,308 |..
922175-68-2 ......... FIDELITY VIP INTERNATIONAL INDEX PORTFOLIO INITIAL .. ....12/28/2023 ... Fidelity Variable Insurance Products .. ..55,275.258 |.. ....585,503 |..
922176-80-5 . ..|FIDELITY VIP MID CAP PORTFOLIO SERVICE CLASS 2 ..... ....12/29/2023 ... [Fidelity Variable Insurance Products 14,228.112 |.. . 469,899
922174-66-9 . ..|FIDELITY VIP FREEDOM INCOME FUND SERVICE CLASS 2 ....12/20/2023 ... |Fidelity Variable Insurance Products 26,049.617 |.. .279,638
922178-85-0 . ..|FIDELITY VIP FREEDOM FUNDS 2045 SERVICE CLASS 2 .... ....12/28/2023 ... [Fidelity Variable Insurance Products .9,224.089 |.. . 212,365
922175-69-0 ......... FIDELITY VIP EXTENDED MARKET INDEX PORTFOLIO SERVI .. ....12/11/2023 ... [Fidelity Variable Insurance Products .. ... 15,027.234 |.. ... 173,840 |..
922175-20-3 ......... FIDELITY ASSET MANAGER ....12/28/2023 ... Fidelity Variable Insurance Products .. ...10,638.270 |.. ....161,612 |..
922175-84-9 ......... FIDELITY VIP CONTRAFUND PORTFOLIO SERVICE CLASS 2 . ....12/29/2023 ... Fidelity Variable Insurance Products .. ....4,013.804 |.. ... 152,489 |..
315802-50-4 ......... FIDELITY VIP BALANCED INITIAL SHARE CLASS ....12/20/2023 ... [Fidelity Variable Insurance Products .. ....6,673.897 [.. ....134,881 |..
922174-53-7 ......... FIDELITY VIP FREEDOM FUNDS 2020 PORTFOLIO SERVICE .... ....12/29/2023 ... Fidelity Variable Insurance Products .. ...10,671.819 |.. ....126,5% |..
315802-20-7 ......... FIDELITY GROWTH OPPORTUNITIES ....12/29/2023 ... Fidelity Variable Insurance Products .. ... 2,304.634 |.. .. 114,748 |..
92177-32-4 ......... FIDELITY VIP EMERGING MARKETS PORTFOLIO INITIAL CL .. ....12/13/2023 ... Fidelity Variable Insurance Products .. ....9,087.408 |..

922174-59-4 .........|FIDELITY VIP FREEDOM FUNDS 2010 PORTFOLIO SERVICE ... ....12/20/2023 ... [Fidelity Variable Insurance Products .. ....5,341.585 [.

922174-20-6 . ..|FIDELITY VIP HIGH INCOME PORTFOLIO - INITIAL CLASS ....12/29/2023 ... Fidelity Variable Insurance Products 12,356.016 |..

922174-50-3 . ..|FIDELITY VIP OVERSEAS PORTFOLIO - INITIAL CLASS ....12/26/2023 ... Fidelity Variable Insurance Products .1,582.817 |..

315917-84-9 . ..|FIDELITY VIP FINANCIALS PORTFOLIO INITIAL CLASS ....11/20/2023 ... Fidelity Variable Insurance Products .2,206.546 |..

922175-40-1 ..|FIDELITY ASSET MANAGER: GROWTH ..... ....12/29/2023 ... Fidelity Variable Insurance Products .1,008.758 |..

922175-88-0 . ..|FIDELITY VIP INVESTMENT GRADE BOND PORTFOLI0 - SER ....11/20/2023 ... Fidelity Variable Insurance Products . 1,960.253 |..

922175-71-6 ......... FIDELITY VIP EXTENDED MARKET INDEX PORTFOLIO INITI ....12/20/2023 ... [Fidelity Variable Insurance Products .. ... 1,097,110 [..

922174-56-0 ......... FIDELITY VIP FREEDOM FUNDS 2015 PORTFOLIO SERVICE . ....12/28/2023 ... Fidelity Variable Insurance Products .. ....936.646 |..

922174-87-5 ......... FIDELITY VIP OVERSEAS PORTFOLI0 SERVICE CLASS 2 ... ....12/21/2023 ... [Fidelity Variable Insurance Products .. ....354.494 |..

922176-40-9 ......... FIDELITY VIP MID CAP PORTFOLIO INITIAL CLASS ....12/13/2023 ... Fidelity Variable Insurance Products .. ....104.944 |..

922177-10-0 ......... FIDELITY VIP REAL ESTATE PORTFOLIO - INITIAL CLASS .. ....11/20/2023 ... Fidelity Variable Insurance Products .. ....205.204 |..

315917-82-3 FIDELITY ENERGY ....11/20/2023 ... Fidelity Variable Insurance Products .. ...128.832 |..

922177-85-2 . ..|FIDELITY VIP STRATEGIC INCOME PORTFOLIO INITIAL CL ....12/13/2023 ... Fidelity Variable Insurance Products .. .293.560 |..

355150-59-0 . .. | FRANKLIN SMALL CAP VALUE VIP FUND-CLASS 2 ....12/29/2023 ... Franklin Templeton Variable Insurance Products Trust . 62,106.978 |..

355150-41-8 . .. | FRANKLIN INCOME VIP FUND-CLASS 2 ........... ....12/29/2023 ... |Franklin Templeton Variable Insurance Products Trust . 43,429.597 |..

355150-42-6 . .. | FRANKLIN U.S. GOVERNMENT ~SECURITIES VIP FUND-CLAS ....12/29/2023 ... Franklin Templeton Variable Insurance Products Trust . 45,412.008 |..

355150-55-8 . .. | FRANKLIN MUTUAL SHARES VIP FUND -CLASS 2 ... ....12/29/2023 ... |Franklin Templeton Variable Insurance Products Trust . 29,529.165 |..

355150-88-9 ......... FRANKLIN INCOME VIP FUND-CLASS 1 ....08/17/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ... 22,712,370 |.. ... 322,706 |..
355150-52-5 ......... | FRANKLIN SMALL-MID CAP GROWTH VIP FUND-CLASS 2 .. ....12/26/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ... 23,197.274 |.. ....270,912 |..
355150-49-1 . ..| TEMPLETON GROWTH VIP FUND-CLASS 2 ....12/29/2023 ... Franklin Templeton Variable Insurance Products Trust .... ... 17,974,887 |.. ....200,733 |..
355150-56-6 ......... TEMPLETON GLOBAL BOND VIP FUND-CLASS 2 ....12/29/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ...15,988.896 |.. .... 197,460 |..
355150-48-3 ......... TEMPLETON DEVELOPING MARKETS VIP FUND-CLASS 2 ... ....12/29/2023 ... Franklin Templeton Variable Insurance Products Trust .... ... 22,572.587 |.. 179,992 |..
355150-26-9 ......... FRANKLIN DYNATECH VIP FUND - CLASS 2 ....12/27/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ... 15,994,344 |..

355150-87-1 ......... FRANKLIN U.S. GOVERNMENT SECURITIES VIP FUND-CLAS ....12/29/2023 ... Franklin Templeton Variable Insurance Products Trust .... ... 4,628.507 |..

355150-70-7 ......... TEMPLETON GLOBAL BOND VIP FUND-CLASS 1 ....10/02/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ... 2,835,972 ..

355150-81-4 . .. | FRANKLIN RISING DIVIDENDS VIP FUND-CLASS 1 ....06/15/2023 ... Franklin Templeton Variable Insurance Products Trust . .1,196.257 |..

355150-69-9 . .. | FRANKLIN MUTUAL GLOBAL DISCOVERY VIP FUND-CLASS 1 . ....12/27/2023 ... |Franklin Templeton Variable Insurance Products Trust . ..1,424.933 |..

355150-71-5 . .. | FRANKLIN MUTUAL SHARES VIP FUND -CLASS 1 .... ....10/02/2023 ... |Franklin Templeton Variable Insurance Products Trust . . 1,462.120 |..

355150-22-8 ......... FRANKLIN ALLOCATION VIP FUND-CLASS 2 ...12/14/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ... 3,376.983 |..
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355150-33-5 ......... [FRANKLIN STRATEGIC INCOME VIP FUND-CLASS 1 .... ....07/03/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ... 1,067.952 |.. ....9,569 [..
355150-67-3 . ..|FRANKLIN SMALL CAP VALUE VIP FUND-CLASS 1 ....06/15/2023 ... |Franklin Templeton Variable Insurance Products Trust .... 416.748 |.. ....5,480 |..
355150-76-4 ......... TEMPLETON GROWTH VIP FUND-CLASS 1 ....06/15/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ....233.072 |.. ....2,675 |..
355150-77-2 ......... TEMPLETON DEVELOPING MARKETS VIP FUND-CLASS 1 ... ....06/15/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ....156.908 |.. ....1,299 ..
355150-23-6 ......... FRANKLIN ALLOCATION VIP FUND-CLASS 1 ....06/15/2023 ... |Franklin Templeton Variable Insurance Products Trust .... ..
380987-59-4 . .. | GOLDMAN SACHS GOVERNMENT MONEY MARKET INSTITUTIONA ....12/29/2023 ... |Goldman Sachs Investments ................... ..4,182,834.600 |.. . 4,183,388
008892-65-5 . ..| INVESCO V.1. EQV INTERNATIONAL EQUITY FUND - SERIE .. ....12/29/2023 ... | Invesco Variable Insurance Funds, 16,221.004 |.. . 497,757
008892-50-7 . .| INVESCO V.. EQV INTERNATIONAL EQUITY FUND - SERIE .. ....12/29/2023 ... | Invesco Variable Insurance Funds, 10,731.984 |.. . 339,106
008892-52-3 ......... INVESCO VI GLOBAL REAL ESTATE FUND (SERIES | SHARE ....12/29/2023 ... | Invesco Variable Insurance Funds, ...22,376.687 |.. .... 285,446 |..
00888X-79-9 ......... INVESCO V.. AMERICAN FRANCHISE FUND | ....12/29/2023 ... | Invesco Variable Insurance Funds, Inc. ....4,017.882 |.. ....199,844 |..
008892-54-9 ......... INVESCO VI SMALL CAP EQUITY FUND (SERIES | SHARES) .. . |....12/29/2023 ... | Invesco Variable Insurance Funds, ... 11,822.362 |.. ... 188,587 |..
00888X-78-1 ......... INVESCO V.. AMERICAN FRANCHISE FUND |1 ....12/29/2023 ... | Invesco Variable Insurance Funds, Inc. .... 2,966.500 |.. .. 134,597 |..
00900X-74-4 ......... INVESCO V. 1. DISCOVERY MID CAP GROWTH FUND - SERIE ....12/29/2023 ... | Invesco Variable Insurance Funds, .. 2,413,143 |..
008892-53-1 ......... INVESCO VI SMALL CAP EQUITY FUND (SERIES |1 SHARES .. ....12/21/2023 ... | Invesco Variable Insurance Funds, ....890.349 |..
00900X-75-1 ......... INVESCO V. 1. DISCOVERY MID CAP GROWTH FUND - SERIE ... ....12/26/2023 ... | Invesco Variable Insurance Funds, ... 122.924 ..
00888X-57-5 ......... INVESCO V. 1. AMERICAN VALUE FUND - SERIES | SHARES .. ....10/26/2023 ... | Invesco Variable Insurance Funds, ....564.301 |..
008892-41-6 . .| INVESCO VI HEALTH CARE FUND (SERIES | SHARES) ...... ....12/21/2023 ... | Invesco Variable Insurance Funds, .235.119 |..
78080T-10-5 . ..|ROYCE CAPITAL FUND SMALL-CAP PORTFOLIO ANNUITY INV ....12/14/2023 ... | Invesco Variable Insurance Funds, .600.134 |..
00888X-77-3 . .| INVESCO V. 1. COMSTOCK FUND .......ccevunivvvrmnnnnnnnnnnns ....12/22/2023 ... | Invesco Variable Insurance Funds, 45.028
471021-50-1 ......... JANUS HENDERSON FLEXIBLE BOND PORTFOLIO - INSTITUT ....12/29/2023 ... |Janus Capital Management, LLC . . .
471021-20-4 ......... JANUS HENDERSON ENTERPRISE PORTFOLIO - INSTITUTION ... ....12/26/2023 ... |Janus Capital Management, LLC .. ... 13,460.701 |.. L. 972,719 ..
471021-43-6 ......... JANUS HENDERSON MID CAP VALUE PORTFOLIO INSTITUTIO ... ....12/20/2023 ... |Janus Capital Management, LLC .. ...10,174.042 |.. .... 163,448 |..
535000-47-8 ......... LVIP JPMORGAN MID CAP VALUE FUND STANDARD CLASS . ....12/29/2023 ... [LINCOLN FINANCIAL GROUP .... ..218,871.654 |.. .... 2,084,208 |..
53500L-73-5 ......... LVIP JPMORGAN CORE BOND FUND SERVICE CLASS ....12/28/2023 ... |LINCOLN FINANCIAL GROUP .... ... 46,562.887 |..
53500L-74-3 ......... LVIP JPMORGAN CORE BOND FUND STANDARD CLASS ... ....12/27/2023 ... [LINCOLN FINANCIAL GROUP .... ...35,877.484 |.. . ..
53500L-76-8 ......... LVIP JPMORGAN U.S. EQUITY FUND STANDARD CLASS . ....12/20/2023 ... [LINCOLN FINANCIAL GROUP .... ....6,488.916 |.. ..218,217 ..
92914F-66-0 .........[VY JPMORGAN EMERGING MARKETS EQUITY PORTFOLIO INIT .. ....12/28/2023 ... |Voya Investors Trust . )
535000-45-2 ......... [LVIP JPMORGAN SMALL CAP CORE FUND STANDARD CLASS ....12/13/2023 ... |LINCOLN FINANCIAL GROUP . 736.152 |.. 13,324
589512-10-2 . .. |MERGER VL ... ....12/07/2023 ... |Merger Fund VL .... .251.233 |.. .. 2,1
55273F-65-4 . .. |MFS VALUE SERIES - INITIAL CLASS .. ....12/14/2023 ... |Massachusetts Financial Services Company 549,817.315 11,768,381
55274F-45-5 ......... [MFS INTERNATIONAL INTRINSIC VALUE PORTFOLIO - INIT ....12/27/2023 ... |Massachusetts Financial Services Company .. 154,782.997 . 4,486,047
55273F-87-8 . ..|MFS TOTAL RETURN BOND SERIES INITIAL CLASS .... ....12/26/2023 ... |Massachusetts Financial Services Company .. ..147,069. 146 |.. . 1,698,411
55273F-10-0 ......... MFS GROWTH SERIES VIT INITIAL CLASS ....12/27/2023 ... |Massachusetts Financial Services Company ...23,687.015 |.. ... 1,338,302 |..
866647-53-2 ......... MFS VIT 111 MID CAP VALUE PORTFOLIO ....12/29/2023 ... |Massachusetts Financial Services Company ..106,356.072 |.. ....988,707 |..
55273F-67-0 ......... MFS MID CAP GROWTH SERIES INITIAL CLASS .. ....12/29/2023 ... |Massachusetts Financial Services Company ... 95,612.539 |.. ... 739,460 |..
55274F-46-3 ......... MFS INTERNATIONAL GROWTH PORTFOLIO VIT Il - INITIA .. ....12/29/2023 ... |Massachusetts Financial Services Company L 17,221.129 .. ....241,829 |..
55274F-35-6 ......... MFS RESEARCH INTERNATIONAL PORTFOLIO - INITIAL CLA .. ....12/26/2023 ... |Massachusetts Financial Services Company ... 14,786.964 |.. ... 240,747 |..
55274F-84-4 MFS INTERNATIONAL INTRINSIC VALUE PORTFOLIO - SERV .. ....12/26/2023 ... |Massachusetts Financial Services Company .. 7,312,419 |.. ... 202,655 |..
55274F-48-9 . .. [MFS GOVERNMENT SECURITIES PORTFOLIO VIT Il INITIA ....12/29/2023 ... |Massachusetts Financial Services Company .. 16,244.696 |.. 177,700
866647-30-0 . ..|MFS VIT 111 GLOBAL REAL ESTATE PORTFOLIO . ....12/29/2023 ... |Massachusetts Financial Services Company .. 14,595.3% |..
55274F-49-7 . .. |MFS GLOBAL TACTICAL ALLOCATION PORTFOLIO - INITIAL ....12/26/2023 ... |Massachusetts Financial Services Company .. . 1,836.056 |..
55273F-60-5 . ..|MFS UTILITIES SERIES VIT INITIAL CLASS ... ....11/03/2023 ... |Massachusetts Financial Services Company .. .275.916 |..
001627-80-3 . ..| MORNINGSTAR BAL ETF ASTALLC PORT CL I . ....12/21/2023 ... |Financial Investors Variable Ins Trust .. 13,182.966 |..
001627-87-8 ......... MORNINGSTAR GRNTH ETF ASTALLC PORT CL 11 . ....12/21/2023 ... |Financial Investors Variable Ins Trust .. ....8,464.171 |..
001627-30-8 ......... MORNINGSTAR CONS ETF ASTALLC PORT CL | ....12/06/2023 ... |Financial Investors Variable Ins Trust .. ....6,109.364 |..
001627-85-2 ......... MORNINGSTAR AGG GRWTH ETF ASTALLC PORT CL |1 . ....12/29/2023 ... |Financial Investors Variable Ins Trust .. ....4,110.882 |..
001627-70-4 ......... MORNINGSTAR BAL ETF ASTALLC PORT CL | ....12/06/2023 ... |Financial Investors Variable Ins Trust .. ....3,161.382 |..
001627-82-9 ......... ALPS/ALERIAN ENERGY INFRASTRUCTURE-CLASS | . ....12/06/2023 ... |Financial Investors Variable Ins Trust ........eiiiiiiiimii e e e e e e e e e e eees |ene e e e e e 2,443.564 |..
001627-60-5 ......... MORNINGSTAR INC & GRNTH ETF ASTALLC PORT CL |1 .. ....12/27/2023 ... |Financial Investors Variable Ins Trust .. ... 2,745.838 |..
001627-40-7 ......... MORNINGSTAR CONS ETF ASTALLC PORT CL Il ....12/29/2023 ... |Financial Investors Variable Ins Trust .. ... 1,673.364 |..
001627-86-0 ......... MORNINGSTAR AGG GRWTH ETF ASTALLC PORT CL | ... ....12/06/2023 ... |Financial Investors Variable Ins Trust .. ....1,004.765 |..
001627-88-6 . ..| MORNINGSTAR GRWTH ETF ASTALLC PORT CL | ..... ....12/06/2023 ... |Financial Investors Variable Ins Trust .665.428 |..
001627-50-6 . ..| MORNINGSTAR INC & GRWTH ETF ASTALLC PORT CL | ... ....12/06/2023 ... |Financial Investors Variable Ins Trust .. .267.302 |..
641222-85-6 . .. |NEUBERGER BERMAN AMT MID CAP GROWTH PORTFOLIO CLAS ....12/29/2023 ... |Neuberger Berman Advisers Management Trust L 771.555 |..
641222-82-3 ......... NEUBERGER BERMAN AMT SUSTAINABLITY EQUITY PORT CLA .. ...12/12/2023 ... [Neuberger Berman Advisers Management Trust .... .. 156.632 |..
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641222-83-1 ......... NEUBERGER BERMAN AMT MID CAP INTRINSIC VALUE CLASS .. ....12/29/2023 ... |Neuberger Berman Advisers Management Trust .... ....214.160 |.. ... 3,880 [..
641222-70-8 ......... NEUBERGER BERMAN AMT MID CAP INTRINSIC VALUE CLASS .. ....10/16/2023 ... |Neuberger Berman Advisers Management Trust .... ....142.150 |.. ... 2,007 |..
693394-69-4 .. .. |PIMCO INTERNATIONAL BOND PORTFOLIO (US DOLLAR HEDG ... ....12/29/2023 ... |PIMCO Variable Insurance Trust .... 177,503.733 |.. .... 1,698,605 |..
693394-40-5 .. .. |PIMCO VIT TOTAL RETURN PORTFOLIO - ADMINISTRATIVE ... ....12/29/2023 ... |PIMCO Variable Insurance Trust .... 143,415.897 |.. ... 1,205,948 |..
693394-59-5 .. .. |PIMCO VIT COMMODITYREALRETURN STRATEGY PORTFOLIO - .. ....12/29/2023 ... |PIMCO Variable Insurance Trust .... ..120,540.016 |.. ....688,579 |..
693394-78-5 . ..|PIMCO VIT TOTAL RETURN PORTOFLIO - INSTITUTIONAL C ....12/29/2023 ... |PIMCO Variable Insurance Trust . 41,174.090 |.. . 371,94
693394-33-0 .. |PIMCO DYNAMIC BOND PORTFOLIO - INSTITUTIONAL CLASS ....12/29/2023 ... |PIMCO Variable Insurance Trust . 24,595.206 |.. . 209,032
693394-53-8 .. |PINMCO VIT TOTAL RETURN PORTFOLIO ADVISOR CLASS SHA ....12/29/2023 ... |PIMCO Variable Insurance Trust . 18,254.001 |.. . 164,783
693394-65-2 .. .. |PIMCO VIT ALL ASSET PORTFOLIO - ADMINISTRATIVE CLA .. ....12/28/2023 ... |PIMCO Variable Insurance Trust .... ... 13,257.595 |.. .. 116,475 |..
693394-81-9 ......... PIMCO VIT REAL RETURN PORTFOLI0 - ADMIN CLASS ....12/29/2023 ... |PIMCO Variable Insurance Trust .... ... 8,699.467 |..
693394-63-7 ......... PIMCO VIT ALL ASSET PORTFOLIO - ADVISOR CLASS SHAR ... . |....12/29/2023 ... [PIMCO Variable Insurance Trust .... ....5,069.877 |..
693394-30-6 . ..|PIMCO VIT LOW DURATION PORTFOLI0O - ADMIN CLASS ....12/29/2023 ... |PIMCO Variable Insurance Trust .... ....1,198.281 |..
693394-64-5 .. .. |PIMCO VIT ALL ASSET PORTFOLIO - INSTITUTIONAL CLAS .. ....12/28/2023 ... |PIMCO Variable Insurance Trust .... ..
693394-75-1 ......... PIMCO VIT LOW DURATION PORTFOLIO - INSTITUTIONAL C ... ....12/29/2023 ... |PIMCO Variable Insurance Trust .... ....332.877 |..
693394-61-1 ......... PIMCO VIT COMMODITYREALRETURN STRATEGY PORTFOLIO - .. ....12/26/2023 ... |PIMCO Variable Insurance Trust .... ....523.944 |..
693394-58-7 ......... PIMCO VIT EMERGING MARKET BOND PORTFOLIO - INSTITU .. ....12/29/2023 ... |PIMCO Variable Insurance Trust .... ... 234.509 |..
693394-67-8 . ..|PIMCO GLOBAL BOND OPPORTUNITIES PORTFOLIO (UNHEDGE ....12/29/2023 ... |PIMCO Variable Insurance Trust .
693394-74-4 .. .. |PIMCO VIT REAL RETURN PORTFOLIO - INSTITUTIONAL CL ....12/29/2023 ... |PIMCO Variable Insurance Trust .
693394-50-4 .. .. |PINMCO HIGH YIELD FUND - ADMINISTRATIVE CLASS .. ....12/29/2023 ... |PIMCO Variable Insurance Trust . ... 937
724027-87-5 .........|PIONEER FUND VCT PORTFOLIO - CLASS | SHARES ... ....12/29/2023 ... |Pioneer Variable Contracts Trust . ... 3,938,272 |..
724027-20-6 ......... PIONEER MID CAP VALUE VCT PORTFOLIO - CLASS 1 SHAR ... ....12/29/2023 ... |Pioneer Variable Contracts Trust .... .... 1,610,708 |..
724027-82-6 ......... PIONEER EQUITY INCOME VCT CLASS 11 ....12/29/2023 ... |Pioneer Variable Contracts Trust ....
724027-64-4 ......... PIONEER STRATEGIC INCOME VCT CLASS 11 .. ....12/29/2023 ... |Pioneer Variable Contracts Trust .... . .
724027-18-0 ......... PIONEER BOND VCT CLASS | ....12/29/2023 ... |Pioneer Variable Contracts Trust .... ... 35,514.438 |..
724027-23-0 ......... PIONEER SELECT MID CAP GROWTH VCT . ....12/29/2023 ... |Pioneer Variable Contracts Trust .... ... 8,058.425 |.. . ..
724027-62-8 ......... PIONEER HIGH YIELD VCT CLASS I .... ....12/29/2023 ... |Pioneer Variable Contracts Trust .... ...19,951.784 |.. .... 157,879 |..
724027-63-6 PIONEER STRATEGIC INCOME VCT PORTFOLIO CLASS | SHA ... ....12/29/2023 ... |Pioneer Variable Contracts Trust .... ....5,196.246 |.. .. 44,605 |..
724027-81-8 . ..| PIONEER REAL ESTATE VCT Il .. ....04/26/2023 ... |Pioneer Variable Contracts Trust . ... 0.001 [..
89154T-73-1 . .| TOUCHSTONE VP COMMON STOCK ..... ....12/27/2023 ... |Touchstone Variable Products Trust . . 464.598 |.. 5,215
77954T-20-9 . T. ROWE PRICE ALL-CAP OPPORTUNITIES PORTFOL IO ....12/29/2023 ... |T. Rowe Price Associates, Inc. .. 373,424.045 |.. 11,149,238
77954T-50-6 . T. ROWE PRICE BLUE CHIP GROWTH PORTFOLIO .... ....12/29/2023 ... |T. Rowe Price Associates, Inc. 39,134.783 |.. 1,441,207
77954T-60-5 . T. ROWE PRICE HEALTH SCIENCES PORTFOLIO ....12/29/2023 ... |T. Rowe Price Associates, Inc. .2,617.148 |.. 142,141
779541-10-0 ......... T. ROWE PRICE EQUITY INCOME PORTFOLI0O ....12/20/2023 ...|T. Rowe Price Associates, Inc. ... ....2,270.581 |..
77954R-10-4 ......... T.ROWE PRICE LIMITED-TERM BOND PORTFOLI0 ....12/29/2023 ... |T. Rowe Price Associates, Inc. ... ....907.793 |..
77955H-10-5 ......... T. ROWE PRICE INTERNATIONAL STOCK PORTFOLIO ... ....12/20/2023 ...|T. Rowe Price Associates, Inc. ... L 179.292 .
921082-30-1 ......... VANECK VIP GLOBAL RESOURCES FUND - INITIAL CLASS .. ....12/28/2023 ... |Van Eck Variable Insurance Products Trust ....
921925-81-4 ......... VANGUARD VIF - TOTAL STOCK MARKET INDEX PORTFOLIO . ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios .. . . ..
921925-60-8 . .| VANGUARD VIF - EQUITY INCOME PORTFOLIO ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios .. 232,151.606 |.. 5,177,716 |..
921925-20-2 .. .. | VANGUARD VIF - TOTAL BOND MARKET INDEX PORTFOLIO - ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios ..409,218.600 |.. . 4,267,933
921925-30-1 . ..| VANGUARD VIF - EQUITY INDEX PORTFOLIO .. ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios 81,228.950 |.. . 4,191,823
921925-70-7 . ..| VANGUARD VIF - INTERNATIONAL PORTFOLIO - INVESTOR . ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios ..175,693.309 |.. . 4,127,926
921925-85-5 .. .. | VANGUARD VIF - MID-CAP INDEX PORTFOLIO - INVESTOR . ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios ..150,459.131 |.. . 3,218,598
921925-88-9 . .. | VANGUARD VIF - SMALL COMPANY GROWTH PORTFOLIO ... ....12/27/2023 ... |Vanguard Variable Insurance Fund Portfolios 76,212.090 |.. . 1,283,722
921925-82-2 .. .. | VANGUARD VIF - CAPITAL GROWTH PORTFOLI0 ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios .. ...26,911.808 |.. ... 1,074,145 |..
921925-40-0 ......... VANGUARD VIF - BALANCED PORTFOLIO - INVESTOR CLASS .. ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios .. ... 39,474.896 |.. ....861,018 |..
921925-84-8 ......... VANGUARD VIF REAL ESTATE INDEX PORTFOLIO ....12/29/2023 ... |Vanguard Variable Insurance Fund Portfolios .. ... 72,764.022 |.. ....793,780 |..
921925-76-4 ......... VANGUARD VIF TOTAL INTERNATIONAL STOCK MARKET INDE .. ....12/26/2023 ... |Vanguard Variable Insurance Fund Portfolios .. ... 30,276.225 |.. ....586,919 |..
921925-87-1 ......... VANGUARD VIF - DIVERSIFIED VALUE PORTFOLIO ....12/26/2023 ... |Vanguard Variable Insurance Fund Portfolios .. ...42,106.850 |.. ....581,886 |..
921925-80-6 ......... VANGUARD VIF - HIGH YIELD BOND PORTFOLIO - INVESTO .. ....12/27/2023 ... |Vanguard Variable Insurance Fund Portfolios .. ... 79,384.543 |.. ....569,312 |..
921925-86-3 ......... VANGUARD VIF - SHORT TERM INVESTMENT GRADE PORTFOL .. ....12/28/2023 ... |Vanguard Variable Insurance Fund Portfolios .. ...51,321.282 |.. ....512,586 |..
921925-79-8 ......... VANGUARD VIF CONSERVATIVE ALLOCATION ....12/14/2023 ... |Vanguard Variable Insurance Fund Portfolios 345.249 [oeevniiiiiiiieeiis 7,73 |..
92829L-83-6 . ..|VIRTUS KAR SMALL-CAP GROWTH SERIES CLASS I .... ....12/29/2023 ... |Virtus Variable Insurance Trust ..... 84,377.073 |.. . 2,155,750
92829L-84-4 . ..|VIRTUS DUFF & PHELPS REAL ESTATE SECURITIES SERIES ....12/29/2023 ... |Virtus Variable Insurance Trust .. 42,357.020 |.. . 778,904
92829L-70-3 . ..|VIRTUS DUFF & PHELPS REAL ESTATE SECURITIES SERIES ....12/27/2023 ... |Virtus Variable Insurance Trust .. ..4,255.284 |..
92829L-86-9 ......... VIRTUS NEWFLEET MULTI-SECTOR INTERMEDIATE BOND SER .. ...12/26/2023 ... [Virtus Variable Insurance Trust ....6,774.246 |..
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929137-46-3 ......... VOYA GLOBAL HIGH DIVIDEND LOW VOLATILITY CL S tuuuiiiiiiiuuniiiiiiuiiiiiiiiuuisisssiiunnneessesnnnsssssessnnnseees | connnneeereannns ....12/29/2023 ... [Voya Investors TrUST .iiiiuuuiiiiiiuuuiiiiiiiiii i it s s e iite s s e s ieeei s essrreenssseressnssssernnnnsssrnnnns |oennnnseerennnnnneenees 8,967.872 |.uuuuniiiiiiiiiiiiiiiinnn 95,285 |.iiiiuiiiiiiiiiiiiiiiiiiiiiiiiees |
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 180,466,587 XXX
922908-76-9 ......... |VANGUARD LS S PP | ................ |....12/28/2023 |BNP PARIBAS SECURITIES BOND .....iiiiiuuuniisiiuuussissiiususssesssssuusesessssssssessessnasssesessnnnsesssesnnsnssene |oorsnnnseeeeesnnnsseeseennns 5.000 Jouuuniiiiiiiiiiiiiiiiiinnnns 1,193 e o
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,193 XXX
5989999997. Total - Common Stocks - Part 3 180,467,780 XXX
5989999998. Total - Common Stocks - Part 5 22,764,457 XXX
5989999999. Total - Common Stocks 203,232,237 XXX
5999999999. Total - Preferred and Common Stocks 203,232,237 XXX
6009999999 - Totals 889,668,953 XXX 2,268,681
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3617611-YD-7 .. |GN 778608 - RMBS ......... ..12/01/2023 . [Paydown ... ....(2,69))... ..11/15/2041 .
912828-5D-8 .. |UNITED STATES TREASURY ..09/30/2023 . [Various . .. 19,941,641 20,000,000 |.. 19,904,688 |.. .56,883 .19,990,715 |. ..09/30/2023 .
36178E-DM-8 .. | GN AA6408 - RMBS .... ..12/01/2023 . [ Paydown ... ...107,198 |... .. 107,198 |..... 222 105,607 |ovvvvennnnn 106,355 [onnnevniiiiiiiiinns oo 1843 | [ 1,843 .. 107,198 |.... ..05/15/2043 .
CITIGROUP GL
91282C-FN-6 .. |UNITED STATES TREASLRY .. ..09/26/2023 . [ MARKETS, ...988,398 |.......... 1,000,000 ...988,867 ..09/30/2024 .
36178T-TL-0 .. | GN AB6855 - RVBS ..12/01/2023 . [Paydown ...34,140 |... ..09/15/2042 .
91282C-FZ-9 .. |UNITED STATES TREASLRY .. ..03/23/2023 . [Various .... .. 2,000,000 |......... 2,009,531 ..11/30/2027 .
36179M-EK-2 .. | G2 MAO138 - RMBS ..12/01/2023 . [Paydown ... 172,437 | 172,212 ..06/20/2027 .
36179M-SW-1 .. | G2 MA0S33 - RWBS .... ..12/01/2023 . [Paydown ... ... 133,712 .... 142,508 ..11/20/2042 .
36179N-LC-0 .. | G2 MA1223 - RWBS .... ..12/01/2023 . [Paydown ... .. 243,131 .. 239,257 ..08/20/2043 .
36180C-4B-2 .. | GN AD1718 - RMBS .... ..12/01/2023 . [Paydown ... . ..02/15/2043 .
36180C-5D-7 .. | G2 AD1744 - RWBS .... ..12/01/2023 . [Paydown ... .... 286,497 ... 209,793 (13 045)[... ..02/20/2043 .
36180C-5E-5 .. | G2 AD1745 - RWBS .... ..12/01/2023 . [Paydown ... .... 422,570 ... 414,514 ...8,353 [... ..02/20/2043 .
36180C-YH-6 .. |GN AD1612 - RMBS . ..12/01/2023 . [Paydown . .316,013 .. .305,100 |.. 12,231 ..01/15/2043 .
36180D-YH-4 .. |GN AD2512 - RMBS . ..12/01/2023 . [Paydown . .270,089 |.. .267,199 |.. ..07/15/2043 .
36202C-0X-4 ...| G2 002270 - RMBS . ..12/01/2023 . [Paydown . 3,045 .. 3,077 |.. ..08/20/2026 .
36202D-E3-1 .. | G2 002854 - RWBS . ..12/01/2023 . [Paydown . 301 .. 303 | ..12/20/2029 .
36202D-F2-2 ...| G2 002885 - RMBS . ..12/01/2023 . [Paydown . ..02/20/2030 .
36202D-FH-9 ...| G2 002868 - RMBS ... ..12/01/2023 . [Paydown ... ..01/20/2030 .
36202D-G9-6 .. | G2 002924 - RMBS .... ..12/01/2023 . [Paydown ... ..05/20/2030 .
36202D0-GT-2 .. | G2 002910 - RMBS ... ..12/01/2023 . [Paydown ... ..04/20/2030 .
36202D-HX-2 ...| G2 002946 - RWBS .... ..12/01/2023 . [Paydown ... ..07/20/2030 .
36202D-ON-4 ...| G2 003161 - RMBS ... ..12/01/2023 . [Paydown ... ..11/20/2031 .
36202D-WE-7 .. | G2 003345 - RMBS .... ..12/01/2023 . [Paydown ... ..02/20/2033 .
36202F-BK-1 .. | G2 004542 - RMBS . ..12/01/2023 . [Paydown . ..09/20/2039 .
36202F-V8-6 .. | G2 005139 - RWBS . ..12/01/2023 . [Paydown . ..08/20/2041 .
36205G-AD-3 .. | GN 389804 - RWBS . ..12/01/2023 . [Paydown . ..01/15/2033 .
3620A2-T5-5 .. |GN 717072 - RMBS . ..12/01/2023 . [Paydown . ..05/15/2039 .
3620A5-BZ-1 .. | GN 719256 - RWBS . ..12/01/2023 . [Paydown . ..07/15/2040 .
3620A9-P2-1 .. | GN 723241 - RMBS .... ..12/01/2023 . [Paydown ... ..10/15/2039 .
3620A9-PZ-8 .. | GN 723240 - RMBS .... ..12/01/2023 . [Paydown ... ..10/15/2039 .
3620A9-TN-1 .. | GN 723357 - RMBS .... ..12/01/2023 . [Paydown ... ..09/15/2039 .
3620A9-2D-6 .. | GN 723540 - RMBS .... ..12/01/2023 . [Paydown ... ..12/15/2039 .
3620AA-TX-6 .. | GN 724266 - RWBS .... ..12/01/2023 . [Paydown ... ..09/15/2039 .
3620AC-6M-1 .. | GN 726376 - RMBS ... ..12/01/2023 . [Paydown ... ..10/15/2039 .
3620AD-CD-2 ...|GN 726468 - RMBS ... ..12/01/2023 . [Paydown ... . ..11/15/2039 .
3620AF-4W-4 .. |GN 729037 - RWBS .... ..12/01/2023 . [Paydown ... ... 152,343 .... 158,899 ..02/15/2040 .
3620AM-K4-3 .. | GN 733915 - RMBS . ..12/01/2023 . [Paydown . . 134,809 |.. 143,572 |.. ..09/15/2040 .
3620AR-HA-2 .. | GN 737425 - RMBS . ..12/01/2023 . [Paydown . ..09/15/2040 .
3620AS-GW-3 .. | GN 738313 - RWBS . ..12/01/2023 . [Paydown . ..05/15/2041 .
3620C0-2Y-3 .. | GN 745191 - RWBS .... ..12/01/2023 . [Paydown ... ..07/15/2040 .
3620C0-W5-3 .. | GN 745068 - RMBS ... ..12/01/2023 . [Paydown ... ..06/15/2040 .
3620C4-SF-8 .. | GN 748518 - RMBS ... ..12/01/2023 . [Paydown ... .. 137,112 .... 143,025 ..09/15/2040 .
3620C4-SP-6 ...| GN 748526 - RWBS .... ..12/01/2023 . [Paydown ... ... 380,001 ... 396,686 ..09/15/2040 .
362111-K4-9 .. | GN 525115 - RMBS .... ..11/15/2023 . [Paydown ... ..04/15/2030 .
36225A-UJ-7 ...|GN 780585 - RMBS ... ..12/01/2023 . [Paydown ... ..06/15/2027 .
3622A2-CS-9 ...|GN 783681 - RMBS ... ..12/01/2023 . [Paydown ... ..10/15/2042 .
36295P-YT-3 ...|GN 676722 - RUBS ... ..12/01/2023 . [Paydown ... ..02/15/2038 .
36296D-LC-0 .. | GN 688023 - RMBS ... ..12/01/2023 . | Paydown ... ..10/15/2038 .
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36296G-6G-1 .. | GN 691271 - RUBS ... ..12/01/2023 . [Paydown ... ..6,064 ... ... 6,077 ....6,054 |.... ..07/15/2038 .
362960-3N-7 ...| GN 698405 - RWBS . ..12/01/2023 . [Paydown . 19,224 |.. ..07/15/2039 .
36296Q-H9-3 ...| GN 697856 - RMBS . ..12/01/2023 . [Paydown . 5,347 |.. ..02/15/2039 .
36296R-UT-2 ...| GN 699094 - RMBS . ..12/01/2023 . [Paydown . 2,128 |.. ..09/15/2038 .
36296X-HC-1 .. | GN 704127 - RMBS ... ..12/01/2023 . [Paydown ... ....2,473 ..01/15/2039 .
36297A-KW-2 .. | GN 706009 - RMBS .... ..12/01/2023 . [Paydown ... ....2,022 ..01/15/2039 .
36297C-YC-7 .. | GN 708207 - RMBS . ..12/01/2023 . [Paydown ... ....1,645 ..02/15/2039 .
383730-PY-1 .. | GNR 2003-41 BX - CMO/RMBS ....... ..12/01/2023 . [Paydown ... ..05/20/2033 .
383738-LY-1 .. |GNR 03120 OZ - CMO/RMBS .........cooeeeeeeeeennns [oeeens ..12/01/2023 . [Paydown ... ..02/20/2033 .
38373V-P9-5 ...|GNR 0284 PH - CMO/RMBS ..........coooevereennnnini [ oeeens ..08/16/2023 . [ Paydown ... ..11/16/2032 .
38373Y-D9-2 ...|GNR 2003-04 MZ - CMO/RWBS .... ..12/01/2023 . [Paydown ... ..01/20/2033 .
38374L-5H-0 .. | GNR 2005-060 WZ - CMO/RWBS .. ..12/01/2023 . [Paydown ... ..09/20/2035 .
38376E-TR-6 .. | GNR 2009-110 CY - CMO/RMBS ..12/01/2023 . [Paydown . ..11/16/2024 .
38376P-TU-4 .. | GNR 2009-125 MP - CMO/RMBS ..12/01/2023 . [Paydown . ..12/16/2024 .
38377Q-HF-7 .. |GNR 2011-018 ZE - CMO/RVBS ..12/01/2023 . [Paydown . ..11/16/2040 .
38377R-X7-5 .. | GNR 2010-165 HB - CMO/RMBS .. ..12/01/2023 . [Paydown ... ..12/16/2025 .
38378M-XD-2 .. | GNR 2013-067 TV - CMO/RMBS .. ..12/01/2023 . [Paydown ... ..02/20/2042 .
38379E-N3-2 ...|GNR 2014-140 VM - CMO/RMBS .. [ ..12/01/2023 . [Paydown ... . ... 636,677 ....694,376 . . . . . | ..12/20/2040 .
38379Q-JIi-6 .. | GNR 2015-131 VB - CMO/RMBS ............oeeeeeees [ooeen .. 12/01/2023 . | Paydown ....ovvvvvvvviiiiiii]eeieiiiiiieieiiiiens |eeeeees 3,017,862 |........... 3 017,862 ......... 3,169,698 |.......... 3,023,029 [...uvvvneniiiiiinn |oveeeeenns (5,166)]...eeeeeeeeeeeeeees foviiiiinnns (5,166) |.evveveerrnreenes |oeeeenns 3,017,862 ..07/20/2034 .
0109999999. Subtotal - Bonds - U.S. Governments 32,776,407 32,821,914 32,954,511 31,816,827 5,798 5,798 32,811,493 (35,086): (35,086)| 714,610 XXX
108151-VU-2 .. |BRIDGEPOHT .......................................... | ......... 12/11/2023 .|Ca|| € 100.00 ............ | ................................. 375,000 [o.evvvnnnnnes 375,000 ... 467,483 |............ 455,556 [..ocoeeieiiiiiiiin |oeeees (10,511)]. i | (10,51 | foiiinns 45,045 |ooiviiiiiiiiiies e (70,045)|......... (70,045) .....0cueeee 31,320 |..01/15/2030 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 375,000 375,000 467,483 455,556 (10,511) (10,511) 445,045 (70,045) (70,045) 31,320 XXX
31283H-K2-0 .. |FH GO1213 - RMBS ... ..12/01/2023 . [Paydown ... .2, , , .1 .. . | ....2,008 |.... UV % U ... 69 ..03/01/2031 .
31283H-0B-4 ...|FH G01350 - RMBS ... ..12/01/2023 . [Paydown ... ...11,682 |.... U U . ..12/01/2031 .
31288G-SK-9 .. |FH C77722 - RWBS .... ..12/01/2023 . [Paydown ... . . . . . . . . . | ...38,845 |.... UV % U S -1 ..03/01/2033 .
3128LX-UH-1 .. | FH G02384 - RWBS .. ..12/01/2023 . [Paydown ... .7, , , .71, .. . | 1,532 U U ..11/01/2036 .
312915-5A-5 ...|FHR 1522 HZ - CMO/HMBS ..05/01/2023 . [Paydown ... .1, , 1 1, .. . | ... 1,630 |.... UV % U S ... 24 (..05/15/2023 .
31292G-26-6 .. | FH C00765 - RVBS ..12/01/2023 . [Paydown ... ..05/01/2029 .
31292G-22-2 .. | FH C00760 - RMBS ... ..12/01/2023 . [Paydown ... ..05/01/2029 .
31202H-2F-0 ...|FH C01674 - RMBS ... ..12/01/2023 . [Paydown ... ..11/01/2033 .
31202H-4J-0 ...|FH C01725 - RWBS .... ..12/01/2023 . [Paydown ... ..12/01/2033 .
31202H-7H-1 ...| FH C01796 - RMBS . ..12/01/2023 . [Paydown . ..03/01/2034 .
31202H-AK-0 .. | FH C00910 - RMBS . ..12/01/2023 . [Paydown . ..01/01/2030 .
31202H-J6-0 ...|FH C01163 - RMBS . ..12/01/2023 . [Paydown . ..03/01/2031 .
31202H-JR-6 ...|FH C01172 - RMBS . ..12/01/2023 . [Paydown . ..05/01/2031 .
31202H-JU-9 ...|FH C01175 - RMBS . ..12/01/2023 . [Paydown . ..05/01/2031 .
31202H-L0-5 ...|FH C01235 - RMBS .... ..12/01/2023 . [Paydown ... ..08/01/2031 .
31202H-MU-5 ...|FH CO1271 - RMBS ... ..12/01/2023 . [Paydown ... ..12/01/2031 .
31292H-NB-6 ...|FH C01286 - RMBS ... ..12/01/2023 . [Paydown ... ..01/01/2032 .
31202H-NE-0 ...|FH C01289 - RWBS .... ..12/01/2023 . [Paydown ... ..12/01/2031 .
31202H-P9-9 ...|FH C01348 - RWBS .... ..12/01/2023 . [Paydown ... ..03/01/2032 .
31202H-X4-1 ...|FH C01599 - RMBS .... ..12/01/2023 . [Paydown ... ..08/01/2033 .
31202H-X8-2 ...|FH C01603 - RMBS . ..12/01/2023 . [Paydown . ..06/01/2033 .
31202H-YA-6 .. |FH C01605 - RMBS . ..12/01/2023 . [Paydown . ..07/01/2033 .
31202J-BH-2 ...|FH C01840 - RMBS . ..12/01/2023 . [Paydown . ..05/01/2034 .
31203V-HK-1 .. | FH C30234 - RMBS . ..12/01/2023 . [Paydown . ..08/01/2029 .
312930-05-2 ...|FH C31376 - RWBS . ..12/01/2023 . [Paydown . ..09/01/2029 .
31204B-5X-9 ...|FH C35362 ~ RMBS ......ccccoiii [ e ..12/01/2023 . [Paydown ... ..01/01/2030 .
31294D-PD-7 ...|FH C36720 - RWBS .........ceevvvveeieiiiiieieeeenss [ ..08/15/2023 . | Paydown ..03/01/2030 .
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31294F-0B-5 ...|FH C38550 - RMBS .... ..12/01/2023 . [Paydown ... ..05/01/2030 .
31206J-WA-0 .. |FH A10641 - RMBS . ..12/01/2023 . [Paydown . ..06/01/2033 .
31206L-PK-1 .. |FH A12226 - RWBS . ..12/01/2023 . [Paydown . ..08/01/2033 .
31206P-FL-1 .. |FH A14671 - RMBS . ..12/01/2023 . [Paydown . ..10/01/2033 .
31208H-F9-4 ...|FH C48292 - RMBS .... ..12/01/2023 . [Paydown ... ..03/01/2031 .
3132HR-FY-1 .. | FH Q14683 - RWBS .... ..12/01/2023 . [Paydown ... ..01/01/2043 .
3132L5-A3-7 .. | FH V80026 - RMBS . ..12/01/2023 . [Paydown ... ..04/01/2043 .
313370-J7-0 .. |FHR 1578 K - CMO/RMBS ....... ..09/15/2023 . Paydown ... ..09/15/2023 .
313378-XJ-1 .. |FHR 1941 E — CMO/RMBS ........evvvvvvvvvvnnnnnnnns [ eeeeens ..12/01/2023 . [Paydown ... ..02/15/2027 .
31337G-U4-9 ...|FHR 2091B ZC - CMO/RMBS .......ccovvvveeeeeeeeens oo ..12/01/2023 . [Paydown ... ..11/15/2028 .
31359B-6U-6 .. |FNR 1993-149 M - CMO/RMBS ..........evvvmmmmunnnn [ eeeeens ..08/25/2023 . [Paydown ... ..08/25/2023 .
31359B-P4-3 ...|FNR 93133 KZ - CMO/RMBS .......cooeeeeeeeeeiennns [ oeeens ..08/25/2023 . [Paydown ... ..08/25/2023 .
31359F-DA-3 ...|FNR 1993-202 J - CMO/RMBS . ..11/27/2023 . [Paydown . ..11/25/2023 .
31359U-YS-8 ...|FNR 1998-58 ZB - CMO/RWBS . ..12/01/2023 . [Paydown . ..10/25/2028 .
31368H-NN-9 ...|FN 190397 - RWBS .......... ..12/01/2023 . [Paydown . . K ..09/01/2039 .
3136A0-GV-3 .. |FNR 2011-75 DB - CMO/RMBS .........cooevereeeeini|oeens ..12/01/2023 . [Paydown ... ,775,539 |... ..1,775,539 1 775 539 |.... ..08/25/2026 .
3136A1-CZ-6 .. |FNR 2011-104 B - CMO/RMBS ........oovvrvrrrennnnn|veeens ..12/01/2023 . [Paydown ... ,000,870 |.......... 1,000,870 ..1,000,870 ..10/25/2026 .
3136A3-HL-8 .. |FNR 2011-137 CB - CMO/RMBS .........cooeeeeeeess [ ooeins ..12/01/2023 . [Paydown ... ,554,073 |.... 1,554,073 ..1,554,073 |.... ..01/25/2027 .
3136A3-27-9 .. |FNR 2012-3 KB - CMO/RVBS ..12/01/2023 . [Paydown ... ... 452,356 ..02/25/2027 .
3136A4-V9-7 .. |FNR 2012-32 DV - CMO/RMBS ... ..12/01/2023 . [Paydown ... ..1,195,844 ..04/25/2027 .
3136A5-R6-5 .. | FNR 2012-49 P - CMO/RMBS .... ..12/01/2023 . [Paydown ... T 7,800 . ..05/25/2042 .
3136AB-MY-6 .. |FNR 2012-148 VB - CMO/RMBS ............ccoeeeees [ oo ..12/01/2023 . [Paydown ... 1,062,948 |... .1,062,948 . 1,061,169 |.. .. 12/25/2032 .
3136AD-XB-0 .. |FNR 2013-26 BV - CMO/RWBS .... ..12/01/2023 . [Paydown ... ,182,041 |... ,182,041 |......... 2,039,526 . 2,165,179 |.. ..02/25/2032 .
3136AE-5F-0 .. |FNR 2013-74 VB - CMO/RWBS . ..12/01/2023 . [Paydown . ..4,464,686 |.. . 4,127,044 |.. 4,412,310 ..03/25/2038 .
3136AE-EW-3 .. |FNR 2013-63 VB - CMO/RMBS . ..08/25/2023 . [Paydown . . 678,258 |.. .610,644 |.. . 673,635 .. 12/25/2037 .
3136AE-S3-2 .. | FNR 2013-52 BC - CMO/RMBS . ..12/01/2023 . [Paydown . . 128,806 |.. . 124,378 |.. . 125,760 ..06/25/2043 .
3136AF-XR-0 .. |FNR 2013-87 KZ - CMO/RWBS . ..12/01/2023 . [Paydown . .397,900 |.. 44,112 | . 408,684 ..08/25/2043 .
3136AG-BI-1 .. |FNR 2013-95 PN - CMO/RMBS . ..12/01/2023 . [Paydown . . 166,806 |.. . 156,224 |.. . 162,880 ..01/25/2043 .
3136AG-MM-1 .. | FNR 2013-108 GU - CMO/RMBS .. ..12/01/2023 . [Paydown ... , .... 323,388 .... 330,058 . 326,016 |.. (2 628) |... ..10/25/2033 .
3136AG-YP-1 .. | FNR 2013-101 VB - CMO/RWBS .. ..12/01/2023 . [Paydown ... 2,124,071 2,124,071 ......... 2,165,225 |......... 2,128,077 |.. ....(4,006)|... ..09/25/2033 .
3136AH-3K-4 .. |FNR 2014-7 VB - CMO/RMBS ..06/26/2023 . [Paydown ... 1,885,874 1,885,874 ......... 1,907,679 |......... 1,882,570 [....ovvvvrrrnnnnnns Jooeeeeeennnn 3,304 [ [ 3,304 |... ..06/25/2034 .
3136AH-YC-8 .. | FNR 2013-129 WQ - CMO/RMBS ... . ..12/01/2023 . [Paydown ... . ..3,162,292 ... 72,905 |... ..01/25/2029 .
3136AJ-AG-1 .. |FNR 2014-1 DU - CMO/RWBS [ R ..12/01/2023 . [Paydown ... 243,284 |... ... 243,284 ..02/25/2029 .
3136AJ-C5-3 ...|FNR 2014-26 VB - CMO/RWBS .... ..12/01/2023 . [Paydown ... ..3,056,557 . . ..05/25/2034 .
3136AJ-F4-3 .. |FNR 2014-26 HM - CMO/RMBS . ..12/01/2023 . [Paydown . 347,914 .. ... 367,702 |.. . (4 642) . (4,642) ..05/25/2029 .
3136AK-55-8 .. |FNR 2014-67 VD - CMO/RWBS . ..12/01/2023 . [Paydown . . 992,797 |.. . 1,021,495 |.. ..(2,372) .(2,372) K ..03/25/2037 .
3136AK-HW-6 .. |FNR 2014-37 BV - CMO/RWBS . ..12/01/2023 . [Paydown . ..1,289,480 |.. . 1,165,166 |.. .. 24,744 . 24,744 ..1 289 480 |. ..11/25/2038 .
3136AK-T8-6 .. |FNR 2014-55 VP - CMO/RMBS . ..12/01/2023 . [Paydown . ..2,052,601 |.. . 2,138,554 |.. ..(1,607) .. 2,052,601 ..10/25/2036 .
3136AL-BZ-3 .. |FNR 2014-63 VB - CMO/RWBS . ..12/01/2023 . [Paydown . . 719,838 |.. 719,613 |.. 1,264 .. 12/25/2037 .
3136AL-L3-3 .. |FNR 2014-82 LZ - CMO/RWBS .... ..12/01/2023 . [Paydown ... .... 264,825 ....280,140 (11,376)... .. 12/25/2044 .
3136AM-VP-1 .. |FNR 2015-6 AC - CMO/RVBS ..12/01/2023 . [Paydown ... L AR,047 ) 139,073 ..08/25/2034 .
3136AP-HA-3 .. | FNR 2015-52 DV - CMO/RMBS .... ..12/01/2023 . [Paydown ... 1,120,716 ). 1,148,427 ..09/25/2038 .
3136AS-311-6 .. |FNR 2016-44 VD - CMO/RMBS .... ..12/01/2023 . [Paydown ... ... 184,282 197,585 ..11/25/2027 .
3136AH-DW-4 .. |FNR 2017-26 CH - CMO/RMBS .... ..12/01/2023 . [Paydown ... .... 268,007 280,098 ..07/25/2044 .
3136B0-4W-3 .. |FNR 2018-18 MP - CMO/RWBS .... ..12/01/2023 . [Paydown ... 3,090,309 |......... 3 086,446 .. 11/25/2044 .
3136B0-X6-8 .. |FNR 2018-11 PV - CMO/RVBS .... ..12/01/2023 . [Paydown ... 2,255,899 |.......... 2,224,443 . ..02/25/2038 .
3136B1-G4-0 .. |FNR 2018-34 VK - CMO/RWBS .... ..12/01/2023 . [Paydown ... ... 1,618,179 |......... 1,668,916 |......... 1 624,070 |.. ..03/25/2042 .
3136B1-MN-1 .. | FNR 2018-22 VD - CMO/RMBS . ..12/01/2023 . [Paydown . ..1,760,221 |.. . 1,775,623 |.. . 1,757,676 ..03/25/2038 .
3136B1-VE-1 .. |FNR 2018-25 P - CMO/RWBS ..12/01/2023 . | Paydown ... .. 185,019..... .... 155,285 |..... . 155,030 |. ..03/25/2046 .
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3136B2-FA-5 .. |FNR 2018-45 VK - CMO/RWBS .... ..12/01/2023 . [Paydown ... .. 1,542,485 |... 1,565,351 ..1,642,406 |.. ..10/25/2038 .
3136B7-2T-7 .. |FNR 2019-79 CZ - CMO/RMBS . ..12/01/2023 . [Paydown . 527,221 |.. . 522,690 ..01/25/2050 .
3136B7-L5-8 .. |FNR 2019-77 LZ - CMO/RWBS . ..12/01/2023 . [Paydown . . .987,536 |.. . 976,526 ..01/25/2050 .
3136B9-X5-1 .. | FNR 2020-41 EL - CMO/RWBS . ..12/01/2023 . [Paydown . . 684,410 |.. . 709,219 |.. . 706,836 ..06/25/2050 .
3136BD-AY-4 .. |FNR 2020-88 KM - CMO/RVBS . ..12/01/2023 . [Paydown ... .. 160,419 .. 165,733 ..03/25/2050 .
3136BH-UQ-0 .. | FNR 2021-033 AV - CMO/RMBS ..12/01/2023 . [Paydown ... ..03/25/2048 .
3136BN-X6-8 .. |FNR 2022-61 P - CMO/RMBS .........ccoeeeeeeeeeess [ oo ..12/01/2023 . [Paydown ... ..06/25/2049 .
3136BQ-AW-9 .. | FNR 2023-29 JA — CMO/RMBS .........eevvvvvvvunnns [ eeeeens ..12/01/2023 . [Paydown ... ..05/25/2036 .
31371H-VM-7 .. | FN 252720 - RMBS ..12/01/2023 . [Paydown ... ..08/01/2029 .
31371J-B2-9 .. | FN 253057 - RMBS .... ..12/01/2023 . [Paydown ... ..12/01/2029 .
31371J-BZ-6 .. | FN 253056 - RMBS .... ..12/01/2023 . [Paydown ... ..12/01/2029 .
31371K-4H-1 .. | FN 254724 - RIBS .... ..12/01/2023 . [Paydown ... ..04/01/2033 .
31371K-6B-2 .. | FN 254766 - RWBS . ..12/01/2023 . [Paydown . ..06/01/2033 .
31371K-ML-2 .. | FN 254263 - RMBS . ..12/01/2023 . [Paydown . ..04/01/2032 .
31371K-UA-7 .. | FN 254477 - RMBS . ..12/01/2023 . [Paydown . ..10/01/2032 .
31371K-VF-5 .. | FN 254514 - RIBS .... ..12/01/2023 . [Paydown ... ..11/01/2032 .
31371K-XW-6 .. | FN 254593 - RMBS .... ..12/01/2023 . [Paydown ... ..01/01/2033 .
31371L-DH-9 .. | FN 254904 - RMBS ... ..12/01/2023 . [Paydown ... ..10/01/2033 .
31371N-QZ-1 .. | FN 257072 - RWBS ..12/01/2023 . [Paydown ... . ..02/01/2038 .
31377T-VP-8 .. | FN 386822 - CMBS/RMBS ... ..12/01/2023 . [Paydown ... . ... 163,129 .... 158,207 . 154,530 |.. ..02/01/2024 .
3137A2-03-8 .. |FHR 3760 CB - CMO/RMBS ..12/01/2023 . [Paydown ... ..1,332,874 ... 1,332,874 )......... 1,181,416 . 1,311,206 |.. . ..11/15/2025 .
3137A3-SP-5 ...|FHR 3773 AM - CMO/RMBS ..12/01/2023 . [Paydown ... ....560,109 |............ 508,212 .... 552,060 |[.. .... 560,110 |.... ..12/15/2025 .
3137A3-XS-3 .. |FHR 3769 KB - CMO/RMBS ..12/01/2023 . [Paydown ... ... 578,412 ....531,755 .571,369 |.. ..578,412 |.... ..12/15/2025 .
3137A4-09-1 .. | FHR 3780 CL - CMO/RMBS .. ..12/01/2023 . [Paydown . . 403,846 |.. . 438,299 |.. ..403,846 |. .. 12/15/2025 .
3137A5-TT-1 .. |FHR 3786 LB - CMO/RMBS .. ..12/01/2023 . [Paydown . ..2,369,908 |.. . 2,056,428 |.. ..2,369,903 |. ..01/15/2026 .
3137A5-VR-2 .. |FHR 3786 TB - CMO/RMBS .. ..12/01/2023 . [Paydown . . 104,079 |.. .. 92,834 |.. ..01/15/2026 .
3137A8-E7-9 .. |FHR 3823 HJ - CMO/RMBS .. ..12/01/2023 . [Paydown . ..1,210,669 |.. . 1,068,106 |.. ..03/15/2026 .
3137AC-NC-9 ...|FHR 3879 MB - CMO/RMBS .. ..12/01/2023 . [Paydown . . 895,863 |.. .933,377 |.. ..06/15/2026 .
3137AE-A3-9 .. | FHR 3904 QB - CMO/RMBS ..12/01/2023 . [Paydown ... .... 609,979 ....646,006 ..08/15/2026 .
3137AF-ZL-9 .. |FHR 3949 JM - CMO/RMBS ..12/01/2023 . [Paydown ... 375,197 | 372,178 ..10/15/2026 .
3137AF-ZU-9 .. |FHR 3949 PB - CMO/RMBS ..12/01/2023 . [Paydown ... 1,221,086 |......... 1,200,909 ..10/15/2026 .
3137AG-GB-0 .. |FHR 3939 UB - CMO/RNMBS ..12/01/2023 . [Paydown ... ...855,653|............ 832, 141 ..10/15/2026 .
3137AG-GN-4 .. | FHR 3939 WY - CMO/RWBS ..12/01/2023 . [Paydown ... ..1,238,702|......... 1,203,089 ..10/15/2026 .
3137AG-TJ-9 .. | FHR 3935 WB - CMO/RWBS ..12/01/2023 . [Paydown ... .... 848,862 ....823,164 . ..10/15/2026 .
3137AH-JX-7 .. |FHR 3964 QY - CMO/RWBS .. ..12/01/2023 . [Paydown . L 211,494 ). . 274,4% |.. . 271,742 ..11/15/2026 .
3137AH-KQ-0 .. | FHR 3959 DB - CMO/RMBS .. ..12/01/2023 . [Paydown . . 554,456 |.. .548,912 |.. . 552,931 ..11/15/2026 .
3137AH-NK-0 .. |FHR 3953 EW - CMO/RWBS .. ..12/01/2023 . [Paydown . . 71,126 |.. 70,19 ..11/15/2026 .
3137AH-WT-1 .. | FHR 3952 DG - CMO/RMBS .. ..12/01/2023 . [Paydown . .896,844 |.. . 899,189 ..11/15/2026 .
3137AH-WW-4 .. |FHR 3952 DL - CMO/RMBS .. ..12/01/2023 . [Paydown . . 955,473 |.. N ..11/15/2026 .
3137AJ-AL-8 .. |FHR 3955 WB - CMO/RWBS ..12/01/2023 . [Paydown ... . 3,868,959 ..3 817 072 |.... ..11/15/2026 .
3137AJ-V7-6 .. |FHR 3968 G - CMO/RMBS ... ..12/01/2023 . [Paydown ... ... 1,225,051 |... 1,225,061 |......... 1,245,820 ..1,225,051 |.... ..12/15/2026 .
3137AK-3P-4 .. |FHR 3974 LM - CMO/RVBS .. ..12/01/2023 . [Paydown ... ...2,031,209 |... 2,031,209 |......... 2,055,488 ..2,031,209 |.... ..12/15/2026 .
3137AK-6F-3 .. |FHR 3970 HB - CMO/RMBS ..12/01/2023 . [Paydown ... ...1,955,101 ... 1,985,101 |......... 1,965,488 ..12/15/2026 .
3137AL-6K-0 .. | FHR 3990 UY - CMO/RMBS ..12/01/2023 . [Paydown ... ..2,223,716 |... 2,223,716 |......... 2,145,3% ..01/15/2027 .
3137AL-BC-2 .. | FHR 4005 EL - CMO/RMBS .. ..12/01/2023 . [Paydown ........ceevvvvvvees]ovninninnninnnnnnnnns Joeeennnnn 970,567 |l 970,567 | 964,729 ..02/15/2027 .
3137AM-EV-5 .. |FHR 4022 B - CMO/RMBS ... ..12/01/2023 . [Paydown ... ..1,684,277|......... 1,746,911 ..03/15/2027 .
3137AM-GS-0 .. |FHR 4014 EL - CMO/RMBS ..12/01/2023 . [Paydown ... ... 556,742 ....560,308 ..03/15/2027 .
3137AM-XS-1 .. |FHR 4011 DW - CMO/RMBS .. ..12/01/2023 . [Paydown . .. 67,381].. .. 62,149 |.. ..03/15/2027 .
3137AN-5M-3 .. |FHR 4016 BA - CMO/RMBS .. ..12/01/2023 . | Paydown ... L. 739,419..... .... 750,625 |..... . 740,854 |. ..03/15/2027 .
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3137AN-DK-8 .. | FHR 4015 MY - CMO/RMBS ..12/01/2023 . [Paydown ... ... 189,772 ... .... 189,772 ....202,811 ..(9,158)]... ..(9,188) ... ..03/15/2042 .
3137AN-ST-3 .. |FHR 4027 PY - CMO/RVBS .. ..12/01/2023 . [Paydown . ...34,757 |.. .. 34,92 |.. K ..04/15/2042 .
3137AP-E3-0 .. | FHR 4028 UY - CMO/RWBS .. ..12/01/2023 . [Paydown . ..1,997,127 |.. .2,018,815 |.. ..1 997 127 |. ..04/15/2027 .
3137AP-VV-9 .. |FHR 4054 HW - CMO/RWBS .. ..12/01/2023 . [Paydown . ..2,479,324 |.. . 2,510,122 |.. .. 2,479,324 |. ..05/15/2027 .
3137AR-7G-5 .. | FHR 4060 QB - CMO/RMBS ..12/01/2023 . [Paydown ... 1,661,749 |......... 1,651,793 (13,983)]... ..06/15/2027 .
3137AR-MV-5 .. | FHR 4068 EP - CMO/RMBS ..12/01/2023 . [Paydown ... ... 223,519 ... 250,062 (19,002)|... ..06/15/2042 .
3137B7-VC-0 .. |FHR 4309 VB - CMO/RMBS ..12/01/2023 . [Paydown ... .... 940,570 ... 947,037 .. (764)[... ..01/15/2040 .
3137B8-ZY-6 .. |FHR 4316 EV - CMO/RMBS ..12/01/2023 . [Paydown ... ..4,535,060 ..03/15/2034 .
3137BC-W7-9 .. |FHR 4373 GN - CMO/RMBS ..12/01/2023 . [Paydown ... ... 176,322 . . ..08/15/2044 .
3137BD-BG-0 .. |FHR 4377 VB - CMO/RMBS ..05/15/2023 . [ Paydown ... .. 430,776 ... 430,444 |.. ..11/15/2034 .
3137BD-J7-2 .. | FHR 4384 DWW - CMO/RMBS ..10/16/2023 . [ Paydown ... . . . 1,939,117 |.. ..1,041,328 |.... ..03/15/2037 .
3137BG-SK-6 .. | FHR 4455 EM - CMO/RWBS ..12/01/2023 . [Paydown ... ... 76,175 |... , .. 78,245 |.. ... 76,175 |.... ..03/15/2035 .
3137BL-C6-3 .. |FHR 4513 AV - CMO/RWBS .. ..12/01/2023 . [Paydown . 906,216 906,216 .910,696 ..906,216 |. ..08/15/2035 .
3137BM-GK-6 .. |FHR 4535 AV - CMO/RWBS .. ..12/01/2023 . [Paydown . 228,323 228,323 |.. . 228,270 ..228,323 |. ..11/15/2035 .
3137BM-GY-6 .. |FHR 4535 HV - CMO/RMBS .. ..12/01/2023 . [Paydown . ,087,834 ..1,087,834 .. 1,095, 152 .(7,319) ,087,834 |. ..02/15/2039 .
3137BM-QD-1 .. | FHR 4544 (B - CMO/RMBS ..12/01/2023 . [Paydown ... 411,924 |... ... 411,024 ....418,061 |.. ....(6,137))... 411,924 |.... ..01/15/2043 .
3137BP-50-8 .. |FHR 4569 VH - CMO/RWBS .. ..12/01/2023 . [Paydown ... 159,341 |... .. 159,341 .. 162,842 |.. ....(3,500)|... 169,341 |.... ..09/15/2041 .
3137BR-6R-1 .. | FHR 4608 GV - CMO/RMBS .. ..12/01/2023 . [Paydown ... 1,797,150 |... ....(4,783) ... ..1,797,150 |.... ..10/15/2039 .
3137BR-LK-9 .. |FHR 4610 VE - CMO/RMBS .. ..12/01/2023 . [Paydown ... 2,929,952 |... .. (3,426) |... ..2,929,982 |.... ..02/15/2037 .
3137BS-2P-7 .. |FHR 4616 DC - CMO/RVBS .. ..12/01/2023 . [Paydown ... ..04/15/2041 .
3137BS-4L-4 .. |FHR 4616 VD - CMO/RMBS ..12/01/2023 . [Paydown ... . . . ..04/15/2041 .
3137BS-FF-5 .. |FHR 4622 VB - CMO/RVBS ..12/01/2023 . [Paydown ... . ..(2,787)]... ... (2,787))... ..12/15/2039 .
3137BS-UH-4 ...|FHR 4628 BV - CMO/RMBS ..12/01/2023 . [Paydown ... 1,613,758 |.......... 1,492,044 A [ [ 3,43 |... ..01/15/2040 .
3137BS-UV-3 .. |FHR 4628 EV - CMO/RMBS .. ..12/01/2023 . [Paydown . ..2,626,386 |.. . 2,604,637 |.. 5,505 .. 5,505 ..01/15/2040 .
3137BV-HA-7 .. |FHR 4662 VB - CMO/RMBS .. ..12/01/2023 . [Paydown . . 668,258 |.. .693,735 |.. ..(3,327) (3,327) ..08/15/2035 .
3137BM-PP-3 .. |FHR 4664 CG - CMO/RVBS .. ..12/01/2023 . [Paydown . ..1,067,142|.. . 1,060,973 |.. 2,822 2,822 ..09/15/2043 .
3137BY-BY-5 .. |FHR 4680 V - CMO/RMBS ..12/01/2023 . [Paydown . . 542,481 .. . 562,294 |.. (3,771) ..03/15/2037 .
3137F1-R8-3 .. |FHR 4700 HT - CMO/RMBS .. ..12/01/2023 . [Paydown . . 741,007 |.. . 723,264 |.. . 3,361 K .. 12/15/2043 .
3137F3-MT-8 .. |FHR 4763 VE - CMO/RMBS ..12/01/2023 . [Paydown ... ..2 360 162 |.... ..06/15/2038 .
3137F3-TQ-7 .. |FHR 4764 NU - CMO/RWBS .. ..12/01/2023 . [Paydown ... ..1,214,884 |.... ..07/15/2045 .
3137F4-3N-0 .. |FHR 4781 LV - CMO/RMBS .. ..09/15/2023 . [ Paydown ... ..09/15/2045 .
3137F4-BU-5 .. |FHR 4779 VB ~ CMO/RMBS ........cevvvvvveeienninnns [ eeeens ..12/01/2023 . [Paydown ... . , ..03/15/2038 .
3137F5-GN-3 .. |FHR 4784 PU - CMO/RMBS ..........cooeeeeeenennninn [ oeeens ..12/01/2023 . [Paydown ... ... 434,989 ).l 422,619 . . ..06/15/2045 .
3137F7-J2-2 .. | FHR 5057 DM - CMBS/CMO/RMBS .... ..12/01/2023 . [Paydown ... .... 768,790 ... 194,647 ...(21 555)[... . 768,790 |.... ..03/25/2050 .
3137F7-J3-0 .. | FHR 5057 DN - CMBS/CMO/RMBS . ..12/01/2023 . [Paydown . . 349,325 |.. .362,371 |.. 360 248 (10,923) ..349,325 |. ..03/25/2050 .
3137FC-EF-7 .. |FHR 4740 NV - CMO/RVBS .. ..12/01/2023 . [Paydown . .788,825|.. .811,380 |.. . 790,724 ..(1,900) ..788,825 |. ..10/15/2040 .
3137FC-S0-8 .. |FHR 4749 GV - CMO/RWBS .. ..12/01/2023 . [Paydown . ..1,694,000 |.. . 1,734,242 |.. . 1,698,849 .. 1,694,009 |. ..04/15/2038 .
3137FD-42-2 .. |FHR 4748 QV - CMO/RVBS .. ..12/01/2023 . [Paydown . . 269,424 |.. .281,969 |.. . 272,913 ..269,424 |. ..12/15/2040 .
3137FD-6R-8 .. |FHR 4748 VU - CMO/RMBS ..12/01/2023 . [Paydown . ..1,237,083 |.. . 1,263,361 |.. 1,240,393 ..1,237,063 |. ..11/15/2040 .
3137FD-T4-4 .. |FHR 4754 B - CMO/RMBS ... ..12/01/2023 . [Paydown ... L ABT 5T 497,018 .... 490,687 |.. 487,571 |.... ..07/15/2044 .
3137FE-P7-9 .. |FHR 4765 BE - CMO/RMBS .. ..12/01/2023 . [Paydown ... ... 1,238,455 |... 1,238,455 , . 1,220,478 |.. .. 1,238,455 |.... ..04/15/2045 .
3137FG-3J-2 .. |FHR 4801 VE - CMO/RMBS .. ..12/01/2023 . [Paydown ... .. 5,358,044 |... 5,358,944 |......... 5,481,546 ..5,379,571 |.. ..5,358,944 |.... ..09/15/2038 .
3137FQ-E4-1 .. |FHR 4932 WY - CMO/RMBS ..........oooeereeennenninn [ oeees ..12/01/2023 . [Paydown ... 1,045,320 |......... 1,088,766 . 1,081,770 |.. ..10/25/2039 .
3137FQ-UX-9 .. |FHR 4941 UD - CMO/RMBS ......cooeveiiiiiiieieneen [ oo ..12/01/2023 . [Paydown ... LG BT 5 568,641 ..11/25/2039 .
3137FR-5R-8 .. |FHR 4949 EY - CMO/RMBS ...........oooeeeeereennini [ oeeens ..12/01/2023 . [Paydown ... .... 519,252 ... 547,122 ..02/25/2040 .
3137GA-TA-5 .. |FHR 3742 EM - CMO/RVBS ..12/01/2023 . [Paydown ... .. 365,687 ..10/15/2025 .
31382F-4Y-2 .. |FN 481539 - RMBS .... ..12/01/2023 . [Paydown ... ..01/01/2029 .
31383K-C3-9 ...|FN 505090 - RWBS . ..12/01/2023 . [Paydown . ..10/01/2027 .
31385X-F8-5 .. | FN 555591 — RMBS .......ccccceiiiiiiiiiiiiiinnnnns ..12/01/2023 . | Paydown ... ..07/01/2033 .
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31386T-FM-2 .. | FN 572672 - RWBS .... ..12/01/2023 . [Paydown ... ... 1,242 .. 1,201 L1242 ..04/01/2031 .
31387C-LV-1 .. | FN 580040 - RMBS . ..12/01/2023 . [Paydown . 1,102 1,075 |.. 01,102 |. ..06/01/2031 .
31389A-YB-3 .. |FN 620006 - RMBS . ..12/01/2023 . [Paydown . .8,516|.. .9,705 |.. .8,516 |. ..01/01/2032 .
31389A-YC-1 .. | FN 620007 - RMBS . ..12/01/2023 . [Paydown . ....614 |. ..01/01/2032 .
3138A4-F3-4 .. |FN AH2885 - RWBS .... ..12/01/2023 . [Paydown ... ... 49,724 ... ..02/01/2026 .
3138LS-KK-5 .. | FN A02097 - RWBS .... ..12/01/2023 . [Paydown ... ..05/01/2042 .
3138NY-4L-6 .. |FN AR2626 - RWBS .... ..12/01/2023 . [Paydown ... ..02/01/2043 .
31390M-Js-4 ...|FN 650173 - RVBS ..12/01/2023 . [Paydown ... ..11/01/2032 .
31392E-3V-0 .. |FNR 0271A PZ - CMO/RMBS . ..12/01/2023 . [Paydown ... .. 11/25/2032 .
31393C-5M-1 ...| FNR 2003-66 MZ - CMO/RMBS .........oovvvvvveenenc]|oeeens ..05/01/2023 . [ Paydown ... ..07/25/2023 .
31393C-SZ-7 ...|FNR 03458 Z - CMO/RMBS ........oovvvvvvreieeeeenns [ eeeens ..12/01/2023 . [Paydown ... ..06/25/2033 .
31393D-Y3-9 ...|FNR 2003-75 GZ - CMO/RWBS .... ..05/01/2023 . [ Paydown ... ..08/25/2023 .
31393E-6H-7 .. | FNW 2003-1i14 1A8 - CMO/RMBS . ..12/01/2023 . [Paydown . ..09/25/2043 .
313093M-J3-6 ...|FHR 2585F KZ - CMO/RWBS . ..03/01/2023 . [Paydown . ..03/15/2023 .
313930-24-7 ...|FHR 2611E MZ - CMO/RMBS . ..12/01/2023 . [Paydown . ..05/15/2033 .
31393U-N2-5 ...|FNR 2004-7 Z - CMO/RMBS ... ..12/01/2023 . [Paydown ... .... 509,941 ..02/25/2034 .
31393V-JG-7 .. |FHR 2626G TB - CMO/RMBS . ..12/01/2023 . [Paydown ... ...10,399 ..06/15/2033 .
313093W-SV-2 ...|FHR 26458 NZ - CMO/RMBS . ..12/01/2023 . [Paydown ... ...33,97 ..07/15/2033 .
31393X-ZU-4 ...|FNR 2004-17 DZ - CMO/RMBS ...........coeeeeeeeens [ oeeens ..12/01/2023 . [Paydown ... ..04/25/2034 .
313093Y-ZS-7 .. | FNR 2004-44 LT ~ CMO/RMBS ......ovvvennnnn [ oo e 12/01/2023 . | Paydown .... ..06/25/2024 .
31394K-D3-5 ...|FHR 2690 VZ - CMO/RMBS ........cevvvvvevvvrvvvnnns [ eeeeens ..12/01/2023 . [Paydown ... ..10/15/2033 .
31304M-KN-9 ...|FHR 2714 LZ ~ CMO/RMBS ........eevvvvvevereniinnns [ eeeens ..12/01/2023 . [Paydown ... ..12/15/2033 .
31394N-28-6 ...|FHR 2717 LH — CMO/RMBS ........eevvvvvivrrnninnans [ eeeens ..12/01/2023 . [Paydown ... ..12/15/2033 .
31394P-VH-3 ...|FHR 2743 MZ - CMO/RVBS .. ..12/01/2023 . [Paydown . ..02/15/2034 .
31396A-V4-4 ...|FHR 2812 0G - CMO/RWBS .. ..12/01/2023 . [Paydown . ..06/15/2034 .
313970-NE-4 ...|FNR 2011-9 HB - CMO/RVBS ..12/01/2023 . [Paydown . ..02/25/2026 .
313978-22-6 .. |FNR 2011-45 TY - CMO/RWBS . ..12/01/2023 . [Paydown . . . . ..05/25/2026 .
313978-3E-2 ...|FNR 2011-45 NY - CMO/RMBS . ..12/01/2023 . [Paydown . . 956,619 |.. .859,836 |.. ..05/25/2026 .
313978-C5-1 ...|FNR 2011-36 DB - CMO/RWBS .... ..12/01/2023 . [Paydown ... .... 757,056 ....684,278 ..05/25/2026 .
31397S-EV-2 .. |FNR 2011-26 DB - CMO/RWBS .... ..12/01/2023 . [Paydown ... 1,109,874 |............ 962, 122 ..04/25/2026 .
313978-EZ-3 .. |FNR 2011-26 EH - CMO/RWBS .... ..12/01/2023 . [Paydown ... ..1,188,808 |......... 1,016,059 ..04/25/2026 .
313978-FQ-2 ...|FNR 2011-27 DB - CMO/RWBS .... ..12/01/2023 . [Paydown ... .. 703,474 )............ 634,818 ..04/25/2026 .
313978-H6-4 ...|FNR 2011-46 MD - CMO/RWBS .... ..12/01/2023 . [Paydown ... ,084,394 ..05/25/2041 .
313978-YG-3 .. |FNR 2011-44 EB - CMO/RWBS .... ..12/01/2023 . [Paydown ........coevvvvvviesfornnniniiinnnnninnns Joeiinicn 78,556 [onniiiiinnnnnn 73,586 ... 74,108 ..05/25/2026 .
313978-YW-8 .. |FNR 2011-42 B - CMO/RWBS .. ..12/01/2023 . [Paydown . . 796,388 |.. 792,685 |.. ..05/25/2026 .
31397U-6T-1 .. |FNR 2011-62 NB - CMO/RWBS . ..12/01/2023 . [Paydown . ..1,948,721 .. . 2,002,311 |.. ..07/25/2026 .
31397U-FK-0 .. |FNR 2011-48 EB - CMO/RVBS . ..12/01/2023 . [Paydown . . 841,722 .. . 765,309 |.. ..06/25/2026 .
31397U-XP-9 ...|FNR 2011-61 B - CMO/RMBS .. ..12/01/2023 . [Paydown . . 952,579 |.. .870,456 |.. ..07/25/2026 .
31398E-5C-4 ...|FHR 3541 MB - CMO/RWBS ..... ..12/01/2023 . [Paydown . .824,688 |.. ..06/15/2024 .
313988-TJ-2 ...|FNR 2010-136 CY - CMO/RMBS .. ..12/01/2023 . [Paydown ... .. 12/25/2040 .
31401E-WG-0 .. |FN 706347 - RMBS .... ..12/01/2023 . [Paydown ... ..05/01/2033 .
31403D-V6-3 .. | FN 745037 - RMBS .... ..12/01/2023 . [Paydown ... ..09/01/2036 .
31403F-QX-5 .. |FN 747570 - RMBS .... ..12/01/2023 . [Paydown ... ..11/01/2033 .
31407J-HG-0 .. | FN 831931 - RWBS .... ..12/01/2023 . [Paydown ... . ..12/01/2036 .
3140X8-CR-6 .. | FN FM4579 - RWBS .... ..12/01/2023 . [Paydown ... .. 133,390 .. 138,433 ..(5,091)[... ..10/01/2050 .
3140XB-DN-7 .. | FN FM7308 - RMBS ... ..12/01/2023 . [Paydown ... (17,777))... ..02/01/2051 .
31410V-3X-6 .. |FN 899114 - RWBS .... ..12/01/2023 . [Paydown ... ..04/01/2037 .
31411J-3J-3 ...|FN 909901 - RWBS . ..12/01/2023 . [Paydown . ..03/01/2037 .
31412L-UB-4 .. |FN 928578 - RWBS .... ..12/01/2023 . | Paydown ... ..07/01/2037 .
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314120-BN-8 .. | FN 931645 - RMBS .... ..12/01/2023 . [Paydown ... ... 34,475 ... ...36,322 |.. .. (846)]... .. (846))... ..07/01/2039 .
314120-HIi-2 ...|FN 931845 - RMBS . ..12/01/2023 . [Paydown . .23,174 23,936 (762) ..08/01/2039 .
31412T-5U-3 ...|FN 934759 - RMBS . ..12/01/2023 . [Paydown . . 24,426 .(533) ..02/01/2039 .
31412T-RZ-8 .. | FN 934404 - RMBS . ..12/01/2023 . [Paydown . .. (4) ..09/01/2038 .
314120-H5-2 ...| FN 935052 - RMBS .... ..12/01/2023 . [Paydown ... ..03/01/2039 .
31412X-YV-0 .. | FN 938224 - RMBS .... ..12/01/2023 . [Paydown ... ..07/01/2037 .
31412Y-AD-4 .. | FN 938404 - RMBS .... ..12/01/2023 . [Paydown ... ..07/01/2037 .
31412Y-FS-6 .. | FN 938577 - RWBS .... ..12/01/2023 . [Paydown ... ..09/01/2036 .
31413A-WS-8 .. | FN 939957 - RMBS .... ..12/01/2023 . [Paydown ... ..06/01/2037 .
314130-W9-5 ...|FN 952572 - RMBS ... ..12/01/2023 . [Paydown ... ..09/01/2037 .
31414H-J8-1 .. | FN 966587 - RMBS ... ..12/01/2023 . [Paydown ... ..01/01/2038 .
31414H-JV-0 .. | FN 966576 - RMBS ... ..12/01/2023 . [Paydown ... ..01/01/2038 .
31414J-61-8 .. |FN 968085 - RMBS . ..12/01/2023 . [Paydown . ..02/01/2038 .
31414J-KK-8 .. | FN 967498 - RWBS . ..12/01/2023 . [Paydown . ..01/01/2038 .