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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
LIFE INSURANCE COMPANY

ASSETS

Current Year

Prior Year

1 2 3 2
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1. Bonds (SChedule D).......c.cccuiiiiciiciicieicieicieeeieeiceese s [ro s 346,520,360 |....oooviiiieciaes 0 [ 346,520,360 |............... 464,801,594
2. Stocks (Schedule D):
2.1 Preferred StOCKS .......c.cociiiiiiciiiciicicisct s e 0 [ 0 [ 0 [ 0
2.2 COMMON STOCKS ...ttt 0 focee 5,682,813,782 |........... 5,582,813,782 |........... 5,251,396,691
3. Mortgage loans on real estate (SChedule B) ...........ccovoeveieeieiiriieeeeeee e (O R (O R [0 U 0
4. Real estate (Schedule A):
4.1 Properties held for the production of income (less
S 0 enCUMDBIaNCES) ......c.cuvieeeieereiiieieieieiees e 0 [ 0 [ [0 O 0
4.2 Properties held for sale (less $ ..o 0
ENCUMDIANCES) ....vivivieiiiieieteiesee st sttt sssse st sese s s st seses s sttt [OOSR [OOSR [0 U 0
5. Cash($ ooecerenene 2,545,367 Schedule E - Part 1), and cash
equivalents ($  ..oococveeennene 4,773,266 , Schedule E - Part 2) .......ccccoeees [oeovemeciieenneens 7,317,816 [ 817 | 7,318,633 | 2,350,732
6. Short-term investments (Schedule DA) ............ccceiieeieieeeeeeeeeeeeeeeeie e oo 9,643,789 | (V1 9,643,789 |.oeeeeeee 0
7. Derivatives (SChedule DB) ............ccccueueuiiiiieieieeeeeeeeeeeese et ssesess e oo eeenes [0 [0 [0 0
8.  Other invested assets (SCEdUIE BA) .........cocrererrerrnrnnreeeeneeneeseesessees foeoeeesceesseseecssieseseees [V S 12,458,973,677 |........... 12,458,973,677 |.......... 10,669,077,443
9. Securities lending reinvested collateral assets (Schedule DL) ............cccceoveJoeeeconnnccccccee [0 [0 [0 0
10.  Aggregate write-ins for iNvested @SSetS .........cceorrirureerniniieeeeesr e 0 0 0 0
11.  Subtotals, cash and invested assets (Lines 1t0 10) .........cccoceeeeveveverercceeeeescforiecces 363,481,965 |.......... 18,041,788,276 |.......... 18,405,270,241 |.......... 16,387,626 ,460
12.  Investment income due and aCCIUE .........oovrurururerereneueeceeeeeneeeeeeeeseseesesees oo 2,111,797 | 319,057 [ 2,430,854 |........ocec..... 2,483,727
13.  ReCEIVADIES fOr SECUIMTIES ... oo 736,213 | 23,491 | 759,704 | 248,471
14. Net adjustment in assets and liabilities due to foreign exchange rates ........ |l [0 [0 [0 0
15.  Aggregate write-ins for other than invested assets...........cccceeeeeececerernennns 19,543,311 106,955 19,650,266 907,302
16.  Total (Lines 11 to 15) 385,873,286 18,042,237,779 18,428, 111,065 16,391,265,960
DETAILS OF WRITE-INS
00 P RO KOO P RO PTROTRO RO
0P KOO RO PP P RO TRPTROTRR RO
00 P KOO RO PP P RO PTRPTRU RO
1098. Summary of remaining write-ins for Line 10 from overflow page .............cc.c. ool [0 [0 [0 0
1099. Totals (Lines 1001 thru 1003 plus 1098)(Line 10 above) 0 0 0 0
1501. Recognized Disallowed IMR .......cccoooiiiiniiniiiccee e oo 13,375,249 | 0 oo 13,375,249 | 0
1502. Due from Master Portfolio ... e 6,168,062 |.....c.ooveeeeeeeeeenee (10 T 6,168,062 |.....cveveeee 879,940
1503. Receivable for units purchased ..........cccocooooeiiieieiiiiececcceeeeeeee e [0 O 90,623 | 90,623 |- 0
1598. Summary of remaining write-ins for Line 15 from overflow page ...................|eeerenenrsieeeccceene [V 16,332 |oieeeeeee 16,332 | 27,362
1599. Totals (Lines 1501 thru 1503 plus 1598)(Line 15 above) 19,543,311 106,955 19,650,266 907,302




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
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) ......c.oceumiueumieeirieeinieeineieineiesneeessseesseeesseeesnss e nnes 373,334,917 |......... 17,9983,555,415 |.......... 18,366,890,332 |......... 16,332,653,281
2. Liability for deposit-type contracts (Exhibit 4, Line 9, Col. 1) ....ccceueiinerirneoeeeeecccceee (V1 1,147,146 | 1,147,146 |.cooovnneee. 1,655,291
3. Interest Maintenance RESEIVE ... e (4,311,976) [ 0 oo (4,311,976).....cceene (11,805,643)
4. Charges for investment management, administration and contract
QUAraNtEEs dUE OF ACCTUE .......c.ovuvvvereeeeeeeeeieeieseseaeaees et eseas s st ee e eeeenenas [OOSR [OOSR 0 feeeeeeeeeeee 0
5. Investment expenses due or accrued (Exhibit 1, LiNe 24) ..........cccoeveueeveree oo [OOSR [OOSR [0 U 0
6. Investment taxes, licenses and fees due or accrued, excluding federal
income taxes (EXhibit 2, LINE 8) .........ocooveveveueieeiiiiieieieeeeceeee e e (O RN (O RN 0 freeeeeeeee 0
7. Federal and foreign income taxes due or accrued (excluding deferred
BBXES) woevevveveeeeeeeeeie ettt ettt ettt et et a s s sttt e s ea s s s st esesesnanaa|ee ettt (O R (O R [0 U 0
8. Reserve for future federal iNCOME taXES ..........cccvvveirieririiriniecinieiierereees e 0 [ 0 [ 0 [ 0
9. Unearned investment iNCOME ..........ccccuicuiuciiiciniciicieeeeeceeeeeseeesieeene e 0 [ 0 [ 0 [ 0
10.  Other transfers to general account due or accrued (net) (including
$ o 46,585,379 accrued expense allowances recognized in
TESEIVES)......uveieiaiaieieteeaeee ittt sees oo 16,850,345 |......ccoceecee 47,162,660 |................ 64,013,005 |................. 67,669,317
11.  Remittances and items NOt @llOCAEM .............c.cccuriiiiiiiciricieiciececeeas o 0 [ 0 [ 0 [ 0
12, DEMIVAIVES ... 0 [ 0 [ 0 [ 0
13, Payable fOr SECUMHES .....c.ceiiiiieieieieieeec e e s [V R 40,533 | 40,533 |.ooiiie 665,452
14.  Payable for Securities 18NING ........cccoeiriiririeieieieeee e e (O R (O R [0 U 0
15.  Net adjustment in assets and liabilities due to foreign exchange rates .........|...cccovrrinrccccnnne. (O R (O R [0 U 0
16.  Aggregate write-ins for ADIIHES ............ccervriririecieiiecee e 0 329,340 329,340 425,871
17.  Total liabilities (including $  ..c.cvvvvneee 64,439,921 due or accrued net
transfers to or (from) the general aCCOUNL) ............ccoveveueuruieriinieieeeeeeeees e 385,873,286 |.......... 18,042,235,09 |......... 18,428,108,380 |.......... 16,391,263,569
18, CONHDULEA SUMPIUS .....oveeeeeieieeeeececeieeteete ettt [er et [V SR 2,000 [ooeoveeieiiiies 2,000 [oovoiereiieiiees 2,000
19.  Aggregate write-ins for special Surplus fuNdS ............ccoceeeeiriririeieieeeerees e (O R (O R [0 U 0
20, UN@SSIGNEA fUNAS ......ouvviiiieicieieiiee et ettt (1 R 685 [ 685 [ 391
21.  Surplus (Lines 18 through 20) .........ccceeuiriiieeieiirnieeere e 0 2,685 2,685 2,391
22. Totals 385,873,286 18,042,237,779 18,428, 111,065 16,391,265, 960
DETAILS OF WRITE-INS
1601. Fund value adjustment ........cooiiiiic e [ 321,342 | 321,342 | 320,440
1602. Payable for units redeemed ..........ococoiieiiiiniiicceeee s [V SR 5,429 [ 5,429 oo 66,578
1603. Due from Master Portfolio ... 0 [ 1,678 | 1,678 e 0
1698. Summary of remaining write-ins for Line 16 from overflow page .............cccoc.foeeeeevnerccccriiieens (1 R 891 | 891 [ 38,853
1699. Totals (Lines 1601 thru 1603 plus 1698)(Line 16 above) 0 329,340 329,340 425,871
S0t P OO OO
St O P USRI SO
S0t OO U OO
1998. Summary of remaining write-ins for Line 19 from overflow page ............cococ.foeeeeeenercccciiiene (O R (O R [0 U 0
1999. Totals (Lines 1901 thru 1903 plus 1998)(Line 19 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL

LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health CoONtracts ..............ccccooeveveveveiccceceeeeeeeeeees o 2,624,327,869 |........... 4,438,621,268
1.2 Considerations for supplementary contracts with life CONtINGENCIES ............ccuevivvcceceeeeeeeeeceeeeee e e ee s e 10,378,199 .o 4,595,269
1.3 Aggregate write-ins for other transfers t0 SEParate ACCOUNLS ..............ccceueueveeeuceeuereeeeeeeaeseeesesesseesesesesesssesesesesesssassesanas 123,675 240,873
1.4 TOAIS (LINES 1.1 10 1.3) 1ueiiiiiicieteeeie et et eee et eeteee e s s e e e s ee e e s e s ee e e e e e e seseees e s 2 eseseseees s e seseseses s e sesesesesasnsnsesesesesnnnnnsesefrreiesinnas 2,634,829,743 |........... 4,443,457,410
2. Transfers on account of deposit-type contracts (including $  .......ccoooviiiiiiicinns 0 deposits
1€SS $  ceovrrerrreerieirieins 19,808  WItNAFAWAIS) ..o ee e naeeen s e s e e eem e emneeman e (19,808)].....ccvevereerirene (4,238)
3. Netinvestment income and capital gaiNs @Nd IOSSES ........c.c.cveueuiuiuiiiieieeeeeeeeeeee ettt ettt sannnssesenes |eeeeeseeenas 2,552,986,128 |.......... (4,367,111,430)
4. Aggregate WHite-ins fOr OtNEI INCOME ................c.ruiuceeeseeeeeeeeeee e e et ee s es s s s sa s ss s e s s s es e sesenssnsesssnsssssssesnsnsans 0 0
5. TOUAIS (LINES 1.4 10 4) w.oeeeeeeeeeeeeeeeeeeeeeeee et e e ee e ee e e e e e ee e e s e e e e s e e e e e e e ee e e e e e ee s ee e e en e eenaen s enneennaennan 5,187,796,063 76,341,742
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 DEALN DENEILS ...ttt ettt e e s e e ee e e e e s e s esee 2 e s e e ee e e 22 s e s esesee e s aesesee e s s e sesesee s s s sesesesesesnnansesenenn [eees e 7,567,293 .o 6,356,608
6.2 MALUFEA ENAOWITIENTS .........cvvivieieieiie ettt ettt ettt et et es e e ee et ae b e s et e s eas s esesesetes et esess s esssesesesesessssasesssasesesesessssssasssasesesesesssnaeeeeseeeie e iee e (O R 0
8.3 ANNUILY DENEFILS .....cvcveeeeecect ettt ettt e e ettt ee e s e et s see e s saetesesennssaesesesassnsssesesesessnsssesesasassssssetesasansnssansesasensnas]esesenenanncaes 107,292,267 |..occvveennnee 60,939,246
6.4 Payments on supplementary contracts with life CONINGENCIES ............c.c.eueuiiiiieieieeeeccc et e 2,585,280 |.coviieiiernne 1,665,364
6.5 AcCident anNd NEAIN DENETILS ............c.c.oviviuiieieeiiieee ettt ettt es e st e s et b et esese s s ss et esetesesessan s ssesesesena e er et ettt (O R 0
6.6 Surrender benefits and withdrawals for life CONTACES .............o.iuririuririiricericie ettt e 2,883,598,769 |........... 9,961,816,693
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits .............coccovveneininiinie i (O R 0
7. Transfers on account Of POICY I0BNS ...........c.ceiiiiieieteeeecicceeie ettt ettt s e s s s s s s sesesessasasasssssesesessasnn|eeeeeneeeeeneaene (1,672,166)......ccvernne (2,317,454)
8. Net transfer of reserves from or (to) Separate Accounts 13,565,865 |......cccenve. 57,458,307
9. Other transfers from the Separate Accounts:
9.1 Federal and foreign inCOME taXES INCUITEA .........coiuiiiiiii ettt ettt ettt e e e saeesbeesbeesbeebeenneennesnness|oree et e et e s e nae e (O R 0
9.2 Change in expense allowances reCogNIZEd iN FESEIVES ............c.ccceueveveverereseseaeseesesesesesesesssesesesesesesesessssssssssssesessssanns [reseseeeueeene (10,229,859).....coccvvne. (20,334,688)
9.3 Aggregate write-ins for other transfers from Separate Accounts 393,979 196,888
10. Subtotals (Lines 6.1 to 9.3) 3,003,101,428 |.......... 10,065,780,964
11. Fees associated with charges for investment management, administration and contract guarantees .............ccccececevevcuennsn. ... 165,021,250 |.. ...175,218,208
12. Increase in aggregate reserve for life and accident and health CONrACES ...........ccccucvevvceceeueieeieececeete e 2,034,237,051 |.. (10,172,772,194)
13.  Increase in liability for dEPOSIt-tyPE CONMTACES ..........occcueveereeecececeeeeeeeeeeceeeeeete e s saeaee et sessaeseseses s s asaeseeesessssassssesessssasassesannans ..(508,145) .. .(463,100)
14. Increase in reserve for future federal INCOME tAXES ..........c.ooiiiiiii i [ (O R 0
15.  Aggregate Write-ins fOr rESEIVES AN FUNGS ...........c..oviveeveeieeeeeieeceseeeeeseeeeeseese s se s se s es s ee s ensessensesseseeseessessessnsnsneas (14,055,815) 8,578,481
16, TOHAIS (LINES 10 10 15) c..oureeeceeceeeceeeeeee et e et ee e e e e e e e e e e e e s e e e e e e s e s e e s e e s eeen et enaee s sensseensseenaesenaneananeean 5,187,795,769 76,342,359
17.  Net gain from operations (including $  ..coeeeieis 0 unrealized capital gains) (Line 5 minus Line 16) ................ 294 (617)
SURPLUS ACCOUNT
18.  SUIPIUS, DECEMDET 31, PIIOT YEAT ...ttt ettt e a e e s e e st e eae e e ae e s e e st e s s e e aseeneeemeeaneeeseeeneenseenseenneenneannean
19. Net gain from operations (Line 17)
20. Surplus contributed or (Withdrawn) AUIING YT .........couiiiiiieiee ettt sb e b et e e se e et e e st e sseesaeenseenaeenneaneens
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 ..........cccoiiiiiiiiniinicnieseefoers (O R 0
23. Aggregate write-ins for gains and l0SSES IN SUIPIUS .....c...oiuiiiiiiiiie ettt ettt e et e et e eneesseesaeenseesseene e e e e ettt (O R 0
24.  Surplus, December 31, current year (Page 3, Line 21) 2,685 2,391
DETAILS OF WRITE-INS
01.301. TraNSACTION GAIN ....eiiiiieiiiecicct bbbt e 123,675 | 240,873
0 TP KPP OPOPT RO PP PTRTI
01.303. .o .
01.398. Summary of remaining write-ins for Line 1.3 from oVerflow PAge ..........ccoiiiiiiiiiiiie e 0. .0
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398)(Line 1.3 above) 123,675 240,873
0401.
0402.
0403. .o e .
0498. Summary of remaining write-ins for Line 4 from OVErflOW PAgE ........c.ciiiiiiiiiiiiiieieeie ettt esbee e o (O R 0
0499. Totals (Lines 0401 thru 0403 plus 0498)(Line 4 above) 0 0

06.798. Summary of remaining write-ins for Line 6.7 from oVerfloW PAgE ..........coiiiiiiiiiiiii ettt [ (O R 0
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798)(Line 6.7 above) 0 0
09.3071. TFANSACTION LOSS ..evviiieiiietisi ettt b bbbttt bbbt b st ebens oottt 428,685 |......ccovvveenn 217,991
09.302. Other net transfer to or (from) general account on deposit-type cONTracts ..o (34,706)...cooveverirens (21,103)
L0000 PP KPP OPT RO PP OTRTI
09.398. Summary of remaining write-ins for Line 9.3 from oVerfloW PAge ..........ccoiiiiiiiiiiie et [ (O R 0
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)(Line 9.3 above) 393,979 196,888
15071, MISC INC AGJUSTMENTS ..ottt ettt ettt e e ettt 74,777 oo 221,176
1502, FEE AQJUSTMENT ... h ettt ettt et sttt 166,617 [..ooveevcrienee 1,403,091
1503. Accrued Fees (11,364)
1598. Summary of remaining write-ins for Line 15 from OVErflOW PAGE ..........c.ceueveeeereeueeeieeeececeeeiesesseeae e sesesss e tesesenesasse e sesenensnans|oesesesesnesenas (14,464,919) oo 6,965,578
1599. Totals (Lines 1501 thru 1503 plus 1598)(Line 15 above) (14,055,815) 8,578,481
2T Y AP ROP AP PPROT
207 OO PY AP OPROP AP PRROT
201 O OPY AP ROPROP AT
2398. Summary of remaining write-ins for Line 23 from overflOW PAgE ..........cciiiiiiiiiiiiieiie ittt [ (O R 0
2399. Totals (Lines 2301 thru 2303 plus 2398)(Line 23 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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 .... .2,624,327,869 114,387,686 .2,504,895,683 |... .0
1.2 Considerations for supplementary contracts with life contingencies .................. ..10,378,199 ..5,353,069 .0
1.3 Aggregate write-ins for other transfers to Separate Accounts ... 123,675 |.... ... 123,675 .0
1.4 Totals (Lines 1.1 to 1.3) 2,634,829,743 119,864,430 0
2. Transfers on account of deposit-type contracts (including $
withdrawals) (19,808)/.... (19,808) .0
3. Net investment income and capital gains and losses 2,552,986,128 |.... ...52,511,826 597,132,086 .0
4. Aggregate write-ins for other income 0 0 0 0
5. Totals (Lines 1.4 to 4) 5,187,796,063 57,556,326 0 716,976,708 0
DEDUCT:
6.  Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits ... 1,567,293
6.2 Matured endowments . 0 0 0.
6.3 Annuity benefits XXX.... 93,862,400 |.. .. 13,429,858 |...
6.4 Payments on supplementary contracts with life contingencies .. XXX.... .2,082,360
6.5 Accident and health benefits ............ccceevveeriieenieeeinenn. XXX v
6.6 Surrender benefits and withdrawals for life contracts . 5,216,439 |..
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits
7.  Transfers on account of policy loans (1,672,166)/.... ... (1,672,166)
8. Net transfer of reserves from or (to) Separate Accounts 13,565,865 |.... ... 2,144,101
9. Other transfers from the Separate Accounts:
9.1 Federal and foreign inCOME taXES INCUITEM .......couuuu it e et e et e e e e et e e e e e e e e e e e e eaaa e e e e eeeaaa e e e eeeana e e eeennnaaeeeennnnnaeeennnnnnaeeennnnns |senssssseeesmnnninnneseaniiannans 0 [ [0 RSP | N RO PRRUPPRUPRO | N RSP TSRTPRNE
9.2 Change in expense allowances recognized in reserves .... R (10,229,859)|.....cvvvveeennnnns (1,468,950) |...cccvvreeeeeeeiieeee e [0 1 O, (8,761,282)|..ccvvveeeeeeeeieiiieiiiinenns 373
9.3 Aggregate write-ins for other transfers from Separate Accounts 393,979 176,707 0 (26,529) 243,801
10.  Subtotals (Lines 6.1 to 9.3) 3,003,101,428 |......ccecevvennnee 11,963,424 ..o, (U PR 419,623,023 |........c.e.ee 2,571,514,981
11. Fees associated with charges for investment management, administration and contract guarantees .... 165,021,250 |.ovevereiiiieine 8,905,616 85,193,851 70,921,783 |... .0
12.  Increase in aggregate reserve for life and accident and health contracts .2,084,237,051 36,680,051 |.. 212,755,642 |.. .1,784,801,358 |... .0
13.  Increase in liability for deposit-type contracts 0 (508, 145)|.. . .0
14.  Increase in reserve for future federal income taxes .0 .0
15.  Aggregate write-ins for reserves and funds ....... (14,055,815) 7,235 0 (87,663) (13,975,387) 0 0
16.  Totals (Lines 10 t0 15) ....cvvvvevevernnes 5,187,795,769 57,556,326 0 716,976,708 4,413,262,735 0 0
17.  Net gain from operations (including $ .... 0 unrealized capital gains) (Line 5 minus Line 16) 294 0 0 0 294 0 0
18.  Policies/certificates in force end of year 60,207 4,580 0 23,371 32,256 0 0
DETAILS OF WRITE-INS
01.301. Transaction Gain .. 123,675 |.... .... 123,675
01.302
01.303. ...
01.398. Summary of remaining write-ins for Line 1.3 from overflow page ... 0... .. 0 .. .
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 123,675 0 0 123,675 0 0 0
0401
0402
0403. ...
0498.  Summary of remaining write-ins for Line 4 from overflow page L0 .. . . .
0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above) 0 0 0 0 0 0 0
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. Transaction Loss ......
09.302. Other Net Transfer To
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) 393,979 243,801
1501.  Misc Inc Adjustments ... L A74,777 .. 179,366 |...
1502. Fee Adjustment ... 166,617 166,617 |...
1503. Accrued Fees .. .67,710 .19 |...
1598.  Summary of remaining 4,464,919)|.... ...(148,377) ...(14,321,566)|...
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) (14,055,815) (87,663) (13,975, 387)




L'g

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7

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)
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)..ccivviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiees

... 5,044,500 |... ... 21,676 |... ... 5,022,824 |...

RV
21,676

2. Transfers on account of deposit-type contracts (including $
deposits less §  ....oooiiiiiiiiiiiie 0 withdrawals) .........ccooooiiiiiiiiiiiiiee e foeeeeeeeieeeeeeeeee 0 |, XXX o (VN R (VN R (VN R (VN RO (VN R (VN R [N F XXX oeeees o 0
3. Netinvestment income and capital gains and I0SSES .........ccccuerreeeriiieereeeeiiieeeeeenneeeeeesnnees feeeeeeenennnn. 92,511,826 [l D00 GO I (1) (0 (0] (0] (V) 24,488,339 |.............. 28,023,487 |.......... D00 GO R 0
4.  Aggregate write-ins for other income . XXX 0 0 0 0 0 0 0 XXX 0
5. TOtals (LINES 1.4 0 4) .eueiuiiuieiieieeteeie et et ete et eae e et eseeseese e st eseeseeseeseeseeseeseaneeneaneeneaneaneaneaneanean XXX 0 0 0 0 0 24,510,015 33,046,311 XXX 0
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
6.6 Surrender benefits and withdrawals for life contracts ..............cccceeviiiiiiiiiiiiiii,
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract
benefits
7.  Transfers on account of policy loans . (1,672,166)|... . 0. 0. 0. 0. 0. , (1,935,330)|... . .
8. Net transfer of reserves from or (t0) Separate ACCOUNLS .........cceeeeriureereeenieireeeeaaeeeeeaesannaeeaes foreesesiinnees 2,144,101 |.......... XXX oeeees o (VN R (VN R (VN R (VN RO [N 13,090 | 2,131,011 |.......... D00 SR 0
9. Other transfers from the Separate Accounts:
9.1 Federal and foreign incCome taxes INCUIMEA ..........cccouriuriiiiiiiiiiiiee e 0. 0. 0. 0. 0. .0
9.2 Change in expense allowances recognized in reserves .. (1,468,950)|... 0. 0. 0. 0. 0. .. (1,241,200)]... ..(227,750)f... .0
9.3 Aggregate write-ins for other transfers from Separate Accounts . 176,707 0 0 0 0 0 163,068 13,639 0
10.  Subtotals (Lines 6.1 to 9.3) 11,963,424 [V [V [V O [V [V O 8,770,946 |............... 3,192,478 0
11.  Fees associated with charges for investment management, administration and contract
guarantees ... 8,905,616 |... 0. 0. 0. 0. 0. ... 3,782,824 |... ... 5,122,792 |... .0
12.  Increase in aggregate reserve for life and accident and health contracts 36,680,051 0 0 0 0 0 11,955,641 24,724,410 0
13.  Increase in liability for deposit-type contracts ........ .0 0 0 0 0 0 .0 .0 0
14.  Increase in reserve for future federal income taxes 0. 0. 0. 0. 0. 0. 0. 0. .0
15.  Aggregate write-ins for reserves and funds .. ,235 0 0 0 0 0 604 ,631 0
16.  Totals (Lines 10 t0 15) ..cvvvervreerernenene 57,556,326 0 0 0 0 0 24,510,015 33,046,311 0
17.  Net gain from operations (including $ 0 unrealized capital gains)
(Line 5 minus Line 16) 0 XXX 0 0 0 0 0 0 0 XXX 0
18. _ Policies/certificates in force end of year 4,580 XXX 0 0 0 0 0 969 3,611 XXX 0

DETAILS OF WRITE-INS

. 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)

Summary of remaining write-ins for Line 6.7 from overflow page .
Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)
09.301. Transaction Loss

0.
163,068

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.  Accrued Fees
1502. Breakage Traded Adj ..
1503. Change In Payables/Receivables
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 ........................ 0

(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.

cocoococoloo:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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
F SN withdrawals)
3. Netinvestment income and capital gains and losses ....
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
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)
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 $  .....cccoeovvieiiiiiiiiiiciininens unrealized capital gains) (Line 5 minus Line 16) XXX
18.  Policies/certificates in force end of year XXX
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.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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 @nnUity CONTACES ..........u.iiiiiiiiie et e et e e e e e e e e e e e e e e e nnn e e e eeennna e e eeennnnaeeeeernnnneeeeennnnnaes |onnninneesennninnes 114,387,686
1.2 Considerations for supplementary contracts with life contingencies .. . 5,353,069 ..
1.3 Aggregate write-ins for other transfers to Separate Accounts .. .... 123,675 103,221 |.. .. .
1.4 Totals (Lines 1.110 1.3)...ccieiiiiiiiiiiiiiiiiiiiecccieec s 119,864,430 0 0 95,573,168 18,938,193 5,353,069 0
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) ...

I

.19,808

.0 deposits less $

....(19,808)

.597,132,086
0

716,976,708

0. 0.
...97,568,724 |.. 2,713,643 |..
0 0
116,506,917 8,086,712

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

93,862,409 |..
. 2,032,360

©oeN

9.2 Change in expense allowances recognized in reserves .... (8,761,282) ... (7,312,318) .. ... (1,448,964)|.. ....0
9.3 Aggregate write-ins for other transfers from Separate Accounts . (26,529) 0 0 (34,706)
10.  Subtotals (Lines 6.110 9.3) .....cevvuiiiiiiiiiiiiiiiie i 419,623,023 348,485,873 69,053,821 2,118,035 (34,706)
11.  Fees associated with charges for investment management, administration and contract guarantees .. 85,193,851 ... 70,998,964 |.. ... 14,068,719 |.. 105,721 |.. 20,447
12.  Increase in aggregate reserve for life and accident and health contracts .212,755,642 ..173,519,244 |.. ... 33,399,950 |.. ... 5,836,448 |.. 0

13. Increase in liability for deposit-type contracts 0. 0. 0.
14. Increase in reserve for future federal income taxes . 0 0. .0 |. .0 |.
15.  Aggregate write-ins for reserves and funds ... (87,663) 0 0 (78,5%8) (15,573) 6,508
16.  Totals (Lines 10 to 15) .. 716,976,708 0 0 592,925,483 116,506,917 8,066,712
17.  Net gain from operations (including 0 0 0 0 0 0
18.  Policies/certificates in force end of year 23,371 0 0 20,359 2,879 125

DETAILS OF WRITE-INS
01.301. Transaction Gain

0

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)

. Summary of remaining write-ins for Line 6.7 from overflow page
Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)
09.301. Other Net Transfer To Or (From) General Account On Deposit-Type Contracts .
09.302. Transaction Loss

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. Accrued Fees
1502. Breakage Traded Adj

.63,292 . .
.. 8,037 |.. 0. 0. .. .. 344
1503. Change In Payables/Receivables .. .(156,414).. 0. L0 .. (25,868)]..
1598. Summary of remaining write-ins for Line 15 from overflow page ....(2,578)
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) (87,663)
(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 TRANSAMERICA FINANCIAL 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 .2,504,895,683 |.......evvvennnnnnnnnn 33,844,274 |0 [0 28,699,682 [ 38,962 el O [ 2,442,312,76
1.2 Considerations for supplementary contracts with life contingencies .5,025,130 |..
1.3 Aggregate write-ins for other transfers to Separate Accounts .0
1.4 Totals (Lines 1.1 to 1.3) 2,442,312, 76!
2. Transfers on account of deposit-type contracts (including $ .0 deposits less $
withdrawals) ........c.cooeiiiiiiiiiii 0 0 0.
3. Netinvestment income and capital gains and losses . . 1,903,342,216 16,704,946 .. 7,512,309 |..
4. Aggregate write-ins for other income .. 0 0 0
5. Totals (Lines 1.4 to 4) 4,413,263,029 50,549,220 0 181,266,828 7,551,271
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits .0 .0 |.
6.2 Matured endowments . .0 . .0
6.3 Annuity benefits 13,429,858 2,412,185 |..
6.4 Payments on supplementary contracts with life contingencies . . 552,920 e XXX
6.5 Accident and health benefits ..................ool . XXX. .
6.6 Surrender benefits and withdrawals for life contracts .. .. 140,572,582
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 ... 11,408,922 11,514,379
9.  Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred . .0 .0
9.2 Change in expense allowances recognized in reserves .... ... 318 .0
9.3 Aggregate write-ins for other transfers from Separate Accounts . 243,801 123,959
10.  Subtotals (Lines 6.1 to 9.3) 2,571,514,981 152,210,920 107,200, 981 445,252 2,306,237,045
11.  Fees associated with charges for investment management, administration and contract guarantees 70,921,783 .... 3,076,902 e 7,160,729 o 170,026 | 9,074 |.. 60,504, 152
12.  Increase in aggregate reserve for life and accident and health contracts ... .1,784,801,358 |.. ..(98,570,834).. 66,904,004 |.. . 1,959,527 . 5,284,969 1,809,223,692
13.  Increase in liability for deposit-type contracts ......... N N 0 .0 .0 ....0
14. Increase in reserve for future federal income taxes . .0 .0 N ....0
15.  Aggregate write-ins for reserves and funds ... (13,975,387) (6,168,062) 0 1,114 (7,808,474)
16.  Totals (Lines 10t0 15) ...ccevvvvrvicrnrennnes 4,413,262,735 50,548,926 0 181,266,828 7,551,271 5,739,295 4,168, 156,415
17. _ Net gain from operations (including $ 0 unrealized capital gains) (Line 5 minus Line 16) 294 294 0 0 0 0 0
18.  Policies/certificates in force end of year 32,256 325 0 1,583 80 50 30,218
DETAILS OF WRITE-INS
0 0 O O R RO RO OO OO RO OUUU OO RO POT RPN
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. Transaction Loss . . 243,801 . 123,959 0 9,965 21,229 . 1,648 .0
09.302. .
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from overflow page .. .0
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above) 123,959
1501. Accrued Fees .0
1502. Breakage Traded Adj .. 44,928 |.. 0. R
1503. Change In Payables/Receivables . .(10,188) ...0 .(10,188)
1598.  Summary of remaining write-ins for Line 15 from overflow Page ... e, (14,010,323) [ (6,168,062) (7,842,278)
1599.  Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) (13,975,387) (6, 168,062) (7,808,474)

(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.



S'S

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 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

S e deposits less $ .. withdrawals) ..
3. Netinvestment income and capital gains and losses.. e ) N RN Y B NN
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
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
Transfers on account of policy loans ...
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 .
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

XXX

©® N

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 COIUMNS @re @ffECLEA.  .........uiiiiiii bbb bbb bbb bbb bbb bbb bbb
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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 PrOr YEAT ...........cceueviiieeieieieiieeeeeee e |reseeees 247,205,341 |.......... D O & SR T [ [ [ [ [ 122,144,953 |....... 125,060,388 |.......... XXX froreeeseee 0
2. Tabular net premiums and considerations for annuities and supplementary contracts
With [ife CONTINGENGIES .......veveecececeeie ettt en st nennanas [ereeeneneen 6,513,450 |.......... D O & SR T [ [ [ [ (V1N 1,262,876 |............ 5,250,574 |.......... XXX froreeeecece 0
3. Increase or (decrease) from investment results after provision for federal income
BBXES -neaereetetee ettt ettt ettt ettt enens [ennnes 52,511,826 |[...ococo. XXX [ O i 0 i 0 e 0 [ 0 e 24,488,339 |......... 28,023,487
4. Tabular less actual reserve released
5. Increase in reserve on account of change in valuation basis .............ccccoeeneiiiininenes e 0
5.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium
TESEIVE ...o.eeveeeeeceeeeseeeeesacaesesesessssaesesesessssssesesesensssesssesasansssssesesasensnsssssesssesssssassasesesnsanans |1etscseeesesennecaeeees [V D O & SR T [ [ [ [ [V [0 [V XXX froreeeecee 0
6. Otherincreases (net) . (176,707) XXX 0 0 0 0 0 (163,068) (13,639) XXX 0
7. Totals (LINES 110 B) ..evviiiiiiiiieeeieiciciet ettt eeieaene 306,053,910 147,733,100 |........ 158,320,810
8. Net transfer of reserves from or (to) Separate ACCOUNES .........cccovveeerveveirieeneeereneireens [ 2,144,101 .. 2,131,011
9. TabUIAr COSt ..ot .7,296,690 |... 4,341,775 |...
10. Reserves released by death .............cccu....... 7,567,293 . 275,407
11.  Reserves released by other terminations (NEt) ............ccoveuevevririeiieereieirieeeieeseseiens oereesenens 5,216,439 |.......... XXXeoooeeeees e 0 e 0 e 0 e 0 e 0 2,280,938 . 2,935,501
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 ........... |-.ccc...... 1,608,926 |.......... D O & SR T [ [ [ [ (U1 P 827,909 |....ccoevee. 781,017 |.......... XXX froreeeseee 0
14.  Aggregate write-ins for other decreases in rESEIVES .............cccouverueveveirireeveveieeseseanas (1,664,931) XXX 0 0 0 0 0 263,768 (1,928,699) XXX 0
15.  Total deductions (LINES 8 10 14) ......cciviiriiiiiiiiiiiirree e 22,168,518 XXX 0 0 0 0 0 13,632,506 8,536,012 XXX 0
16. Reserve December 31 of current year 283,885,392 XXX 0 0 0 0 0 134,100,594 149,784,798 XXX 0
Cash Surrender Value and Policy Loans
17.  CSV ending balance December 31, CUITENE YEAT ..........c.ccvevevierereereirieeeeieiesessssessesens |reseeees 283,885,392 |.......... D O & SR T [ [ [ [ [ 134,100,594 |........ 149,784,798 |........ XXX froreeeecece 0
18.  Amount available for policy loans based upon Line 17 CSV 255,496,853 XXX 0 0 0 0 0 120,690,535 134,806,318 XXX 0
DETAILS OF WRITE-INS
1401. Change In Payables/Receivables . .. 4,647 |... L0 L0 L0 L0 L0 4,473 ... .0
1402. Accrued Fees ........coovvvnnnee 4,222 |.. 0 0 0 0 0 2,019 |... .0
1403,  Breakage Traded Adj .....cooiiiicce et eeten et 377 ... 0 0 0 0 0 o 0 377 |. .0
1498. Summary of remaining write-ins for Line 14 from overflow page ..........c.cccooveeeueeieinns foevvenenee (1,674,177) 0 0 0 0 0 i 261,391 | (1,935,568 0
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) (1,664,931) 0 0 0 0 0 (1,928,699) 0

(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. ... e e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @
(N/A Fraternal)
2

3 4 5 6 7 8

Variable Other
Universal Group
Total Whole Life Term Life Universal Life Variable Life Life Credit Life Life

Reserve December 31 Of PrIOT YEA .......cc.ei ittt b et e b e e e esaeenaes
Tabular net premiums and considerations
Increase or (decrease) from investment results after provision for federal income taxes
Tabular less actual reserve released
Increase in reserve on account of change in valuation basis
Other increases (net)
Totals (Lines 1 to 6)
Net transfer of reserves from or (to) Separate Accounts
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 .............cc.ccocvvvvrivrnnnncne ! ¥ B . .
14.  Aggregate write-ins for other decreases in reserves
15. Total deductions (Lines 8 to 14)
16. Reserve December 31 of current year
Cash Surrender Value and Policy Loans

© NN~

©

17.  CSV ending balance December 31, CUMENE YEAI ..........cciiiiiriiriiiieiieriesiesie e nnes[oeesissie s sees oot see oo XXX |
18.  Amount available for policy loans based upon line 17 CSV XXX
DETAILS OF WRITE-INS
1401.
1402.
1403. ..
1498. Summary of remaining write-ins for Line 14 from overflow page

1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 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 TRANSAMERICA FINANCIAL 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 PHOI YEAN .......oucvvviiieeieie ettt a bbb s s s s s s s s s s s s s b e st s snses et sssnsnseses | sesceetenenns 3,925,814,237 oo O i 0 3,267,507,200 |.....covvneee 648,452,723 |.....cvcvree 9,854,314
2. Tabular net premiums and CONSIAEIALIONS ...........cccoviviueveuereeeieeeeieeteeeeseeseeseeeseee et esesseseseeeteseteseseessesesssesetessssasasesesssssesesessansenssessaefeesesesnannnnens 128,502,037 |..oooveeeeeeeiiieeen 0 o 0 o 102,782,265 |..ccvvenneen. 20,366,703 |......c.cocveeee 5,353,069
3. Increase or (decrease) from investment results after provision for federal iINCOME tAXES ..........ccccvvvviuevereirisieecieie e e 597,634,682 |.....coovveveerierieneeens O [ 0 [ 497,352,315 | 97,568,724 |.......oeovveee 2,713,643
4. Tabular less actual reServe relEased ..o 0].
5. Increase in reserve on account of change in valuation DASIS ...........c.ccciiiiiiiiiiiieeee e e 0
6. OtherinCreases (NEt) ........ccoeevrerecueieeneniriceereseseeeeieneens 115,498 103,221
7. Totals (LINES 110 6) w.evverieeiiieiierieiecieeeieceeceeene 4,652,066,454 3,867,745,001
8. Net transfer of reserves from or (10) SEPArate ACCOUNES ...........ccueuruiiriririeieieieieseet sttt s s sese e se s s sesesesen bttt es 17,842 | 0 e O e (49,790)
9. TADUIAI COSE ..evuvuiiaieittetiere ettt ettt e b et ce bbbt e bbb £t s bbb 2o h e b b e e £ e E e b e b e e e e b e bt e e e es b b et ettt et bbb et et ts bt e bt et 0 Jeeeerrreeeeennnes O e 0 e 0
10.  Reserves released DY AEath ..........c.oiiiiiiiiii e ettt n e e e e i | D,0, %, CHRINRVRIUIN REVRTTIITIND, 0. ¢, CHRURRUNIUUIN RUVIURIORD 9,0, CHURTRRORURRN ROSTTRTIN D,0, % SRR
11.  Reserves released by other terminations (NEt) ...........covvucueueuereeeeceeeeeeeeeeeeee e .426,360,632 |... 355,847,981 |... ...70,512,651 |... .0
12. Transfers on account of annuity and supplementary contract payments involving life contingencies .. .... 2,032,360 |... e [0 0f.. .0
13. Charges for investment management, administration and CONtract QUAANTEES ...............cccueveeeeececueueieeeeeeeceeeeeeseeeseaeae e esenseaeseseses|reeeseeeenenenens 85,173,404 | O e 0 e 70,998,964 |.......co........ 14,068,719 [ 105,721 [ 0
14.  Aggregate Write-ins for OthEr dECTEASES IN MESEIVES ...........ocurururireeueieeeteereeeseeeeeeeeseseseseaeeeeseseseseeesesesseesesesesssaesssssesesesaeansssesesesasannees (87,663) (78,598) (15,573) 6,508 0
15, Total dEdUCHONS (LINES 8 10 14) ... iuiuiuieitieitiectei ettt ettt e st e s e s e s e s s e s s ee s sess s ens s ns e e s st ensesens et ensesensesennas 513,496,575 426,718,557 84,555,931 2,222,087 0
16. Reserve December 31 of current year 4.138,569,879 3,441,026 ,444 681,852,673 15,690,762 0
Cash Surrender Value and Policy Loans
17.  CSV ending balance DECEMDET 31, CUITENE YEAT ..........c.cveveveececeeeeeeeeeeceeeeeeseseseseeesesesessssesesesesesssssaesesesessssssesssssessssssssssesasssssesssssnas |oesssesessens 4,122,879, 117 | 0 e 0 e 3,441,026,444 |................ 681,852,673 |...veeeeceiereece [0 0
18.  Amount available for policy loans based upon line 17 CSV 0 0 0 0 0
DETAILS OF WRITE-INS
ok R YoTe] VLYo [ LY OO SOOI 63,292 e O e O el
1402. Breakage Traded Adj .. ....8,037
1403. Misc Inc Adjustments ... ..(2,578)|.
1498. Summary of remaining write-ins for Ling 14 from OVEIrfIOW PAJE ..........ccccviviveieueueeieieeeieieieteieteaes et s e ss s snsneseses |oesesessesessennenens (156,414)] .o O [ O e
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) (87,663)

(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 TRANSAMERICA FINANCIAL 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 DECEMDET 31 OF PHOT YEA .......c.cuvveeeeececeeeeieeeeeeete et ee e eae e te s s saeae et esessassesesesesssssassesesensssssesesassassssssssessassnsssasannssassesao|ensesessnns 12,159,633,703 692,330,628 |..................40,102,871 |.....oeveneee. 2,484,984 |.......... 10,843,717,320
2. Tabular net premiums and CONSIAETAtONS ........c.c.evevevcerueeereieeeeeceeteteteseeesaetesesesessaeaesesesesssssesesesessssssesesesesssssssssassnssassesesasassnasessesasdoesesesannes 2,509,920,440 |... ...28,699,376 |.......cooieeen 38,895 [ 5,025,130 ... 2,442 312,765
3. Increase or (decrease) from investment results after provision for federal iNCOME taXES ...........ccceveveveecerueuerereececeee oo .1,903,341,922 |... .152,567,146 |... .1,725,843,650
4. Tabular 1SS aCtUAI FESEIVE FEIBASEM ............c.cveueuiuieieiieieieteeetetee et ettt aese et e s et et et s e s sa s s s s s e s e s esesesessssasesesesesesesesessasesesasasesesessssana|oesesenenenene st st eeeeeaeeenenens 0 | O et O e 0 [ O e O e 0
5. Increase in reserve on account of change in valuation DasiS ............cooiiiiiiiiiiii e fee e 0 | O et O e 0 [ O e O e 0
6. ONEI INCIEASES (MEL) «.vvvieuierteerieieeeteteeeteeet e eeeeetseseeeseseeeeeeseaeseseeeeeeae e seseeeeeeae e seseeeeee a2 e seseeeeee e e e seseeeses e e s eseees s s aesns et esesasnsnsnsesanas (243,801) (123,959) 0 (96,965) (21,229) (1,648 0
7. TOLAIS (LINES 110 B) oueuureeeiaiucuetetrereesceeueteeseseseseeeseeseaeseseseeaeseaeseseseseseeaeseseeeseeseeeaeseeeseseeaeseseeeeeses s e eseeeEeseseeeseseaeeeseeansnsesesesasannnsnsnea 16,572,652,264 631,422,867 0 873,500,185 47,632,846 8,222,631 15,011,873,735
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) ............coouiiiiiiiiiiii s
12.  Transfers on account of annuity and supplementary contract payments involving life contingencies .. , T ...
13.  Charges for investment management, administration and CONtract QUAANLEES ................cccueuriiircuereieinieseeeieeiseseie e e 70,921,783 | 3,076,902 |....cooieieeine (1) R 7,160,729 | 170,926 ..o 9,074 | 60,504,152
14.  Aggregate Write-ins fOr OtNEr ECTEASES N FESEIVES ............c.eueueuiririiiiieietetetetesee sttt sese et st s esese st esese e ssss et esesesesene st esesesesesesenn (13,975,387) (6,168,062) 0 1,114 35 (7,808,474),
15, Total dedUCHONS (LINES 8 10 14) .....iuiuiuiuiiiitetietetsisi ettt ts ettt b ettt b bt es bbb e et s e bbbt s e b bttt bbbt et b bt en e s 2,628,217,203 148,995,801 0 114,265,553 5,570,448 452,678 2,358,932,723
16. Reserve December 31 of current year 13,944,435,061 482,427,066 0 759,234,632 42,062,398 7,769,953 12,652,941,012
Cash Surrender Value and Policy Loans
17.  CSV ending balance DECEMDET 31, CUITENE YEAT .........cceviiuiueieiiiiesetetesieesseaese et essse st ss st s s s s st s ssssssssesesessssnsssssesesssnsnns |oesesenenns 13,936,665,108 |................ 504,526,237 ..ceovevierieeiecn (L) P 737,135,461 | 42,062,398 |....ooevirereiecieieie [V 12,652,941,012
18.  Amount available for policy loans based upon line 17 CSV 13,704,008,653 504,526,237 0 546,541,404 0 0 12,652,941,012
DETAILS OF WRITE-INS
1401, MISC INC AGJUSTMENTS .oiiiieieiiiti et bbbt b ettt bbbttt b bttt nee et nee [eneeeseieienenaneaes 179,366 ..o O Jocceeeceeeeeen O e A7 e O e O [ 179,349
1402. Fee Adjustment .166,617 |... .166,617
1403, Breakage Trated AG] ..ottt ea b s bbbt e bbb ee bbbttt e bbbttt bbbttt b e [oebetenet ettt 44,928 ..o O e O o986 [ O e 0 | 43,992
1498. Summary of remaining write-ins for Line 14 from OVErfIOW PAGE .........ccceovriririeieieiiiiiresisisie et snenes|oeeneneenenenes (14,366,298)|.......cccvvve. (6,168,062)|......ccvreveererireecienns (U TR 161 | 35 | [V A (8,198,432)
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) (13,975,387) (6,168,062) 0 1,114 35 0 (7,808,474)

(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 TRANSAMERICA FINANCIAL 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 ...........cooooeiiiiiiiiiiiiiiiiiiiiiiiiiiencccccccecceeeecceen [rrrrsssnsssssnsnssssssssss el e e e L f
2. Additional contract reserves (a) ...
3. Additional actuarial reserves-Asset/Liability analysis ..
4. Reserve for future contingent benefits ...
5. Reserve for rate Credits .........uuuiiiiiiiiiiii e e eeees [rrreee e s e [ [ e [ [ L [
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 ...
13.  Aggregate write-ins for reserves ..
14.  Totals (Gross)
15.  Reinsurance ceded .............uuuiiiiiiiiiiiiiiii
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 ...........ccoccees [reeeernenenninnnnnnni e e [ L e e L
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 TRANSAMERICA FINANCIAL
LIFE INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. (ORI LoV =Y 0T 1 T=Y 0T i oo g o[-t () J— 2,844 323 | 3,530,341
St I =TT [o =Yty g T ol U RS TR - USSR (a)
1.2 Other bonds (unaffiliated) ... .| (@)

R B =TT To o) =1 1 (= USSP (a)
2.1 Preferred StoCks (UNAFFIIAIEA) .......eouiiiiii ittt h e bbb e bt e n bt s ae e sae e sbeesbeesbeenbeenbeanneenee (b)
2.11 Preferred stocks of affiliates ...... .| (b)
2.2 Common stocks (unaffiliated) ... 220,404,096
2.21 Common stocks of affiliates .. . . . 17,530, 169
3. Y 1o TatoF= Yo L= Y (o= 2T OO e 0 0

4 e T =1 IO . .0
5 Contract loans . w0 [ 0
6 Cash, cash equivalents and Short-term iNVESIMENLS ...............c.cveveuiuiuiiiiieie ettt nnaes () - 331,974 | 346,791
7 DEMIVALIVE INSIIUMENTS .......o.viietetetieiece ettt ettt ettt ettt a e et e st e s et et et e se s s ss et esebebessssss s eseses et e b et essss s et et es et et et esesnssssssasesesesesn [() [0 0
8 Other invested assets

9. Aggregate write-ins for INVESTMENT INCOME ...........oiiiiiiiie ettt s b e e b e e b e e bt e bt et e enteeneesaeesneas
10. Total gross investment income

11. Investment expenses
12. Investment taxes, licenses and fees, excluding federal income taxes .
13. INtEreSt EXPENSE ....ooiuiiiiiiiieieee e
14. Depreciation on real estate and Other INVESIEA @SSEES ........c..iiiiiiiiii ettt ettt et a e e s bt e sb e e s b e e bt e bt enbeembesaeesbeesbeenbeenbeens
15. Aggregate write-ins for deductions from investment income
16. Total deductions (LINES 11 thrOUGN 15) ...ttt ettt a e e bt e e e e st e e st e ea e e ea e e ea e e st e as e e ms e e aseea s e ea e e e st e ese e st enseenseenseenseaneeeneennnenneannen
17. Net investment income (Line 10 minus Line 16)

DETAILS OF WRITE-INS
0901. Mlsc Income
0902, ettt h e h e e st a et h et h et h et et e e eh e s £ et e R £ et e R £ ee s £t e R et e s et e s et b e eh R £ et e R £t s et e st et e s et eh et ebe e b e ettt ene e
0903, ettt h e h e h et a et a et h ekt h e e e et ee s £t e R £ et e s £ et s £t e s e s eh et e s et b e s e eh e R £t e R e b s et e st et s et eh et b et bt e et et eeneaeas
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above)

1501.

50, e ettt eeeeeeeeeeeeeeeeiseeeeeeeeeesssseeeeeeesssseeeeeesssseeeeesesssseeeeesessstesessesssssseeeessssssseeeesssssseseeesssssseeeeeesssseseeeessssssseeeesssssseseessssssseesesssssseeesesessssseseessssssseeeesas [ereeeesaannseeeeeeaansseeeeeaaannees
503, i e et eeeeeeeeeeeeeeeeeeeeeeeeeeeesssseeeeessssseeeeeeesssseseessesssseeeeesesssteseesesssssseeeessssssseesesssssseseeesssssseeeseesssssseseesssssseeeessssssseseesssssseesessssssseeesssssssseeesssssssseeeesas [ereeeeeaannsseeeeeaansseeeeaaaannees
1598. Summary of remaining write-ins for Line 15 from OVEIIOW PAGE .........oiuiiiiiiiiiie ettt et ettt esaeesae et e e s e eneeeneeeseeeneenseenseennees [eaessessesitesaee s 0
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above) 0
(@) Includes §  ............... 464,613 accrual of discount [ess $ -..cecvvvevnn 324,955 amortization of premium and less $ .....cccoev... 336,529 paid for accrued interest on purchases.
(b) Includes $ oo 0 accrual of discount 1€SS $ -....covvvrvcuiunnee 0 amortization of premium and less $ ........ccceeueurrunnee 0 paid for accrued dividends on purchases.
(c)Includes $ ..oooviiiiiie 0 accrual of discount 1€SS $ -....covvviueuiuenee 0 amortization of premium and less $ ........cccveuruveunnee 0 paid for accrued interest on purchases.
(d) Includes $ oo 0 for company’s occupancy of its own buildings; and excludes $ .......ccccocuvuveuenee 0 interest on encumbrances.
(€)Includes $ oo 0 accrual of discount 1€SS $ -....covvviucurunnes 0 amortization of premium and less $ ........cccoeueurrunnee 0 paid for accrued interest on purchases.
(f) Includes $ oo 0 accrual of discount 168 $ .veveveveucereeineens 0 amortization of premium.

(9) Includes $ 0 investmentexpensesand $ ... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to
segregated and Separate Accounts.

(h) Includes $ oo 0 interest on surplus notes and $ .........ccccceueueunne 0 interest on capital notes.

(i) Includes $ 0 depreciation on real estate and $ 0 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 bonds ..........ccceueveveveececueueeeeenns feoeeeireenienns (3,752,129) ... 0 o (3,752,129)
1.1 Bonds exempt from U.S. taX .......ccoooeireiiinniinnienneens e 0. 0 .
1.2 Other bonds (unaffiliated) .........ccccceeveveruceererereene. .. (6,312,393)].. (6,312,393)|.
1.3  Bonds of affiliates ................. .0 . 0
21 Preferred stocks (unaffiliated) ...........cocoveiineniins e 0 oo 0
2.11  Preferred stocks of affiliates ...........cccoceveeiiiienicnis [ 0 Jereeereeeeeeiereeed 0 o
2.2 Common stocks (unaffiliated) .. .(92,030,946)|.. ..(92,030,946)|.
2.21  Common stocks of affiliates ............ccceeeuevererececuereres e (2,502,941) ..o 0 o (2,502,941)
3. Mortgage 10ans .........cccceeiiriiiiiiie e
4. Real estate
5. Contract loans
6. Cash, cash equivalents and short-term investments
7. Derivative instruments
8. Other invested assets ..........ccccecvvevieenen.
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901. Prepayments/misc iNCOME .........cocooeueeeveririeieeieeiens [ [0 195 | 195 | 0
L0507 O P AP APPSO PSP RPN
L0501 O P AP KOO PRRPP RPN
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ....vvveeeiiieiceeeeeee e [ (O R (O R 0 feeeeeeeee [0 U 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 195 195 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL

LIFE INSURANCE COMPANY
EXHIBIT 1 - INVESTMENT EXPENSES

1

Amount

o >

o

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
Reconciliation with Exhibit 5
23.
24,
25.

Salaries and wages

Contributions for benefit plans for employees (a)

Payments to employees under non-funded benefit plans

Other employee welfare

Legal fees and expenses

Fees of public accountants and consulting actuaries
Traveling expenses
Postage, express, telegraph @nd tEIEPNONE ...........o ittt bbbttt e bt e s bt e et e eh et eh e e ehe e b e e ke e bt e A et eae e eheeeRe e eheesbeenbe e bt e neenneenee
PrINtiNG @Nd STAHONEIY ......ouiiiii bbbttt ae bt h e b e b e e bt e bt e et e e et e h et e b e b e R e R e b e b e e bt ee e eh e b b e b et
Cost or depreciation of furniture and equipment
RENLAI OF EQUIPIMENT ...ttt et e et et e e seesaeeseeesseesseeaeeseesseesseesseesseesseeaeees s e s s ese e s e esseesseesseenseeseeassenseenseenseenseensennsennsenseenseense]
Books and periodicals ............cccocceiiiiiniieniennns
Bureau and association fees

Insurance, except on real estate

Miscellaneous losses

Collection and bank service charges

Sundry general expenses

Real estate expenses

Investment expenses not included elsewhere

Aggregate write-ins for other investment expenses

Investment expenses incurred

Investment expenses unpaid DECEMDEr 31, PrIOT YEAT .........ocuiiiiiiiiieet ettt ettt a e et e a e e et e b e e b e e b e et e et e eateeaneeneenes

Investment expenses unpaid DECEMDET 31, CUITENE YEAT .........ouiiiiiiieie ettt ettt h e et e et e e e e s e e e s e e ea e e eseeese e st e beenseenseeneeeneeeneeaneanneennen

Investment expenses paid during year (Lines 22 + 23 - 24) (to Exhibit 5, Line 12)

2101.

2102.

2103.

2198.
2199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 21 from overflow page

Totals (Lines 2101 thru 2103 plus 2198) (Line 21 above)

(a) Includes $

on account of prior service.

EXHIBIT 2 - INVESTMENT TAXES, LICENSES AND FEES
(EXCLUDING FEDERAL INCOME TAXES)

1

Amount

ad

o &

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

Real estate taxes

State insurance department fees

Other state taxes, including $

U.S. Social Security taxes

All other taxes

Taxes, licenses and fees incurred

Taxes, licenses and fees UNPaid DECEMDET 371, PIIOM YEAI ..........uiiiiiiiiiiieate ettt bbb bbb bbbt bbbt bt bbbt bbb e bbb re e

Taxes, licenses and fees unpaid December 31, current year

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 TRANSAMERICA FINANCIAL

LIFE INSURANCE COMPANY

EXHIBIT 3 - AGGREGATE RESERVE FOR LIFE, ANNUITY AND

ACCIDENT AND HEALTH CONTRACTS

0200004 . 3.25% CARVM DEF NFI (20,22)
0200005. MV-NAV DEF (64-65,70-NB)
0200006. 3.50% CARVM DEF NFI (13,15,17,18) .
0200007. 3.75% CARVM DEF NFI (
0200008. 4.00% CARVM DEF NFI (
0200009. 4.25% CARVM DEF NFI (
0200010. 4.50% CARVM DEF NFI (
0200011. 4.75% CARVM DEF NFI (
0200012. 5.00% CARVM DEF NFI (98-99,09)
(
(
(
(

0200013. 5.25% CARVM DEF NFI
0200014. 5.50% CARVM DEF NFI
0200015. 5.75% CARVM DEF NFI

..238,794,817 |..
..1,648,005,485 |..
. 1,211,342,866 |..
..1,231,884,450 |..
........... 107,623,741
............ 238,805, 141
..225,783,736 |.
... 74,173,951 |.
............ 226,134,131
............ 335,535,676
.170,814,748 |..
...51,946,878 |.

................ 107,623,741
................ 238,805, 141

................ 148,537,770
................ 256,785,556

1,211,342,866 |.
" 1.231.884 450 |.

..225,783,736 |.
... 73,035,949 |.

...95,910,020 |.
...51,679,634 |.

3 4
Description of Valuation Basis Total @ Ordinary
0100001. 1958 CSO ANB 4.50% MOD CRUM CNF (81-87) ...eoeoeiiececeeeeeeieeeeeei et enens [eanaeenenennenas 28,999,199 | 28,999,199
0100002. 1980 CET ANB 4.00% MOD CRVM CNF (86-88) . ...67,760,496 |.. ...67,760,496 |..
0100003. 1980 CSO ALB 2.00% CRUM CNF MV (05-08) .......ocooeurererericrcenenerereeseeneeesereessesesesesesssesee e sesssssesssssnnns|eeeessssssssssnnns 8,750,349 |...coooiee 8,750,349 |..
0100004. 1980 CSO ANB 3.00% CRVM CNF MV (02-08) ... ...68,724,921 |.. ...68,724,921 |..
0100005. 1980 CSO ANB 4.00% CRVM CNF MV (99-02) ... ... 55,953,346 |.. ... 55,953,346 |..
0100006. 1980 CSO ANB 4.00% MOD CRVM CNF (86-01) . ... 37,340,899 |.. ... 37,340,899 |..
0100007. 2001 CSO ALB 2.00% CRVM CNF MV (08-18) ... ..6,946,516 |.. ..6,946,516 |..
0100008. 2001 CSO ANB 2.00% CRVM CNF MV (14-15) ... ...45,181 |. ...45,181 |.
0100009. 2001 CSO ANB 3.00% CRUM CNF MV (09=14) ....ooiiiiieeieiiiiece sttt snnnsese s snnnseensnsnanne|oeeesnsssssessanas , 364,485 | ,364,485
0199999. Life Insurance: Totals 283,885,392 283,885,392
0200001. 3.00% CARVM DEF NFT (271) oeeieeieieeceeteire ettt sttt nses e esennnsenens [eanseenennnnnnnas 69,356,129 |...coocveenne 69,356,129
0200002. MV-NAV DEF (64-65, 70-NB) ... ,682,578,251 | 0.
0200003. BV-NAV DEF  (B4-85,70-NB) ......cceueerereiereeenireresenceeeetse st seseeeeet s scseee s s sesst et s sesesssesss e snsesesesssnnanns|eeseseasanseses 373,334,917 | 0.

..1,138,002
................. 77,596,361
................. 78,750,120
74,904,728
..... 267,244

0200016. 6.00% CARVM DEF NFI (92,03) ... 13,737,645 |.. 13,737,645 | 0
0200017. 6.50% CARVM DEF NFI (02) ....oooeeeeeeeeeeeeeecieie ettt ettt esesesen [oesesesesnsesesenesenas 25,934 | 25,934 .0
0200018. CSV MV DEF NF1 (93-05) ....ovvoeeeeeieeeeeeee e n e eaennen foerererereeaeas 159,575,729 159,575,729 oo 0
0299999. Annuities: Totals 18,059,544 ,225 4,122,879,117 13,936,665, 108
0300001, 1983 TAM 4.00% IMM (94,97) o.eeeeeeeececeeeeee ettt en s et es s sae s ennenes |eeaeaeeeseseseeanaees 167,524 |..oooeeen 167,524 ... 0
0300002. 2000 IAM 4.00% IMM (92-94,97-02, 04-05,07,11,18-NB) 15,027,886 |.. 8,081,919 ..6,945,967
0300003. 2012 1AM 4.50% (14) e SO U I 6,416 e 8,195
0300004. 2012 1AM 5.25% ( .0 . 13,061
0300005. 2012 1AM 5.50% ( 122,546 |. ...0
0300006. 2012 1AM 6.25% ( . 42,723 |. ...0
0300007. 2012 1AM 3.00% ( ..1,278,789 |.. 38,157
0300008. 2012 1AM 3.25% ( ..278,573 |.. 194,471
0300009. 2012 1AM 3.50% ( ..2,333,496 |. 133,959
0300010. 2012 1AM 3.75% ( . 470,665 |.. 141,345
0300011. 2012 1AM 4.00% (15,16,19) oottt nen s nenenann[ererereneneanaererenss3DD, Q2T forrieieiereiereaean 95,088 |..covevercecrnnas 270,239
0300012. 2012 TAM 4.75% IMM (NB) ....veeeeeee ettt ere e en s eeneneneceeeenenennnnees |oreremereneeeenanas 2,837,582 |......c......... 2,813,023 | 24,559
0399999. Supplementary Contracts: Totals 23,460,715 15,690,762 7,769,953

9999999. Totals (to Page 3, Line 1)

18,366,890,332

4,422,455,271

13,944,435,061

(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 $ .......ccooovvvevrccccnnes 0 ; Annuities $ oo 0 ; Supplementary Contracts with Life Contingencies $ ............cccoucunicinieee 0;
Accident and Health Contracts $  ....coceoveiveviiieiiciees 0 ; Miscellaneous Reserves $  .ccoooovvvvevveeevereeceenne
1.1 Has the reporting entity ever issued both participating and non-participating variable life insurance contracts?...........c.ccccoevrvninininnnnn. Yes[ 1 No[X]
2.1 Does the reporting entity at present issue both participating and non-participating variable life insurance contracts?.............cc.ccocvevnienne. Yes[ 1 No[X]
2.2 If not, state which kind is issued
NON=PAT L ICTPATING oottt ettt st ettt et et et e s e ae et ess et eseesese et et e s et ess et ens et esesaesesaeseesete et ebe s etennatens

3.1 Is any surrender value promised in excess of the reserve as legally COMPULEA? ..........ccciiiiiiiiiiiiii e 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 GONE? ......c.c.c.eeeceeeeeeeeeeeecee ettt e e et e e e e st et eses s ssae s et eses s seaetesesesnssaesesesensnsssesesesansssssntesassnsnssensasasns 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

Valuation Basis

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

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 TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

EXHIBIT 4 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6

Premium and Other
Deposit Funds

Balance at the DegiNNINgG Of tNE YA .........cou ittt h e bt e b et e ea et e a bt ea e e ea e e ea e e sh e e b £ e b e e a et ea b e ea b e ea e e eaeeeeeenb e e seebeenbeanseanteeneeeneennes

DepOosits reCEIVEA AUING TN YEAI ... .ottt ettt et a et e ae e s he e eh e e bt e st e bt ea e e ea e e ea e e ea e e ea e e eh e e b e e bt e A e e ea b e eabeeaeeea e e sheeebeebeebeenbeenseentesneenneennen

Investment €arnings Credited 10 @CCOUNL ..........i ittt e bt e bt e bt e bt ea bt e e et eae e e he e ehe e eh e e bt e bt ea bt eabeeR e e eaeeeheeebeeabe et e enbeenneenbesnneaneas

Other NEt CRANGE IN FESEIVES ...ttt ettt e bt et e ea e e e ae e eaeeoh e e H e e st oAbt ea e e ea b e ea e e ea e e oAt e oh e e b e ea bt ea s e ea b e embeeae e ea e e eheenb e e be e s e enbeanneennesnneaneennes

FEes and Other Charges @SSESSEA .........oiuiiiiiiiiieiie ettt sttt b e bt e et e et e as e ea e e e bt e e bt e b e e bt et e ea bt eas e eas e eRe e eh e e eh e e b e e b e e mb e ea b e emseeabeemseeheeabeeabeenbeenneanseanne

T84 (=T o [T ot g F= T o TSRS PRTORNY

Net surrender or WItRAraWal PAYMENTS ...........oi ittt ettt e e s ee s st e eh e e sh e e b e e bt e st e ea e e ea e e ea e e ea e e ea e e ea e e b e e b e eabeembeemseemeenaeesaeenaeenbeenbeenbeenneans

Other net transfer t0 or (fromM) GENEIAl @CCOUNL ...........i i ittt ettt et a e e e heeehe e e bt e b e e bt e bt eaeeeaeeeheeeh e e eb e e b e e b e e bt embeanneemneameeanneabeenbeens

Balance at the end of current year (Lines 1+2+3+4-5-6-7-8)

................... 1,655,291

1,147,146

................... 1,655,291

1,147,146




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
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 ...........ccueeueeiieieeeieetieeteeeteeeie et e et e eeeeeeeaeeeaeeeseesaeesaeeseens [ereeeesinesnees 2,634,706, 068
1.2 Aggregate write-ins for other transfers to Separate Accounts 123,675

2. Deposits on deposit-type contract funds and other liabilities without life or disability contingencies ..
3. Investment income collected 251,699,563
4.  Consideration on disposal of short-term bonds net of purchases (9,504,009)
5. Consideration on disposal of investments (excluding short-term bonds) ... 4,633,433,040
6. Aggregate write-ins for other increases in funds from operations 880,137
7. Total (Lines 1 to 6) 7,511,338,383
8.  Cost of investments acquired (€XCIUAING SNOM-TEIM DONAS) .....vveiiuuieitiieitieeetteeetieesteeesteeesteeessseeesseeestaeeasseaaasseesaseeeassesasseesnseeeasseaasseesnsesesssesssseesnsesssssessnsnses|oreeesnseennneen 4,341,006, 757
9. Transfers from Separate Accounts on account of contract benefits:
9.1 Death benefits
9.2 Matured endowments ..
9.3 Annuity benefits 107,292,267
9.4 Supplementary contract benefits with life contingencies 2,585,280
9.5 ACCIAENT ANA NEAItN DENETILS ........eiueeitieitiiite et et et et e et e e teeeteeeteeeteeteeaeeeaeeeseeeseeeaeeebeebeeaseenseenseenseeseeeaeeeaeeabeeabeenseenseenseesseeseesssesseebeeseenseenseansesnsessnesneess erteent e et et et naees 0
9.6 Surrender benefits and withdrawals for life contracts . .2,883,598,769
9.7 Policy loans (net) (1,672, 166)
9.8 TTANSTEIS Of FESEIVES (NME) 1..vvieiuteieiutieeitteestitestteeestteesteeessteeaasteesabeeeasbeeeasteeaaseeesateeesteeaabeeeaate e o8 b e e eabe e e 4o b et e s beeeasbeeaa b et e s beeaasteeaabeeeenteeeasbeesnbeeennbeesnnseesnnnafoneensnnsinsnnnanen 13,565,865
9.9 Aggregate write-ins for other transfers from Separate Accounts on account of contract DeNEefits ..........coouu i eee e e | 0
10.  Other transfers from Separate Accounts:
RS B =Y 1= T o]y T= =D =Y PR UUPUPPRTT SPPPO P PPPPPIPPUPPPPPIN 0
10.2 Aggregate write-ins for other transfers from Separate Accounts 549,452

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)

..19,808

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 $ .....ccvveuvene (393,217,657) net transfers from general account) (Lines 15 to 17) ..
19. Increase in payable for investments acquired, net of receivable for investments sold ...
20. Decrease in policy loans
21.  Aggregate write-ins for other reconciling items .

0

22. Increase in cash (Line 18 to 21) 4,967,901

RECONCILIATION BETWEEN YEARS

23. Cash and invested assets, December 31st of prior year.
24. Increase in cash (Line 22)
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

31.  Aggregate write-ins for 0ther FECONCIING IEMS ......cciiiiiiii ettt e e e
32.  Cash and invested assets, December 31st of current year 18,405,270, 241

16,387,626, 460
4,967,901
.4,356,427,796

DETAILS OF WRITE-INS
01.201. Transaction Gain .
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) 123,675

0601. Misc Gain from Operations ... 880, 137
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) 880, 137
09.901.
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) 0

10,201, TFANSACTION LOSS .ivietietieti ettt ettt ettt h e b e bbbt et e e et e ea e et 4 b et e b o4 b e e b e e b e oo b £ e et e eh s e 4 he e 4h b oo b e e 4R e e b e e b e e e bt e e e e eh et ek e e nhe e e bt e bt e bt e bt eneeaneeenenenes [ebeene et et saeenaeas 584,158
10.202. Other Net Transfer To Or (From) General Account On Deposit-Type Contracts ... 34,706)

10.208. .
10.298. Summary of remaining write-ins for Line 10.2 from overflow page .. 0
10.299. Totals (Lines 10.201 thru 10.203 plus 10.298) (Line 10.2 above) 549,452

1701, TrANSTErs AQJUSTMENT L..oieii ittt et e ettt e sttt e e te e e s teeeeaseeeseeeeateeeasseeeasseeaaseeeeaseeaasseeamseeeanseeeasaeeanseeeanseeasseeanseeesnseasassnesnsneesnsessssseesnsnsesns |oenseeesnresesnresenns 8,188,244
1702. Change in Other Payables . 6,573,547
1703. Misc Adj

1798.  Summary of remaining Write-ins for LiNe 17 frOM OVEITIOW PAJE .....eeeuuveeiuiieeiiieeiteesiteeeitteeestte e st eeeaeeessseeessseeesseeesseeenaseeesseeeesseeenseeenseeeenseeesseeenseeennseesnnseesnneessdonssesananeanreneanees (464,105)
1799. Totals (Lines 1701 thru 1703 plus 1798) (Line 17 above) 14,300,244

2101.

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) 0

EC R o R | To T e OSSR URRRY RO OTROTN (1)
3102.

3103. ...

3198. Summary of remaining write-ins for Line 31 from overflow page

3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above) (1)

11



LIFE INSURANCE COMPANY

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL

EXHIBIT 6 - GUARANTEED INSURANCE AND ANNUITY PRODUCTS
1

Amount

2

Percent of Total

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

............................. 0.0

.............................. 1.7

............................. 0.0

............................. 0.0

............................. 0.0

7.7

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

............................. 0.0

............................. 0.0

............................. 0.0

............................. 0.0

............................. 0.0

0.0

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

17,468, 160

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)

.1,427,770,900

17,000,337,480

18,428,108, 380

12




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL

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

Variable Annuities . .239,607,454 |... e ...0
Group ANNUItIes .ooeeveeeeeeieeieeieeies [ 0 .. 11,682,579, 142
Registered Market Value Variable

Separate Accounts ........ccccoeeeviiiieiis ferens 611,706,706 .0 .0

Non Registered Market Value Separate

Accounts 64,508,163 |.......... NOoooooos it 0 foeiiin080,098 [ 0 e 0 e 0 s 65,508, 163
Par ANNUI Y oo o 0 e 970,362,761 ..o YES oo 0 e 0 i 0 e 0 el 0 e 970,362,761
Registered Market Value Annuity
Product - SPL B R 2,138,356 | 0 oo YES 02,000 e 2,884 [ O i 0 e 0 e 0
Book Value Separate Accounts .......... fooeeeeeeeeneee 0o, 366,329,976 |......... YES...coooioreeeieeeeeee 0 o 197,595 | 0 e 0 e 0 366,329,976
1.01B9999
Total All Other Group Annuities 853,452,516 [ 13,083,780,042 XXX 2,000 793,597 0 0 0| 13,084,780,042
1.01C0001
Registered Index Linked Annuities
Individual Annuities
1.01C9999
Total Registered Index Linked
Annuities Individual Annuities 0 0 XXX 0 0 0 0 0 0
1.01D0001
All Other Individual Annuities
Variable Annuities ......cccooconicins |oone 4,184,970,588 |.......cooveuennnne [\ YES. oo 0 [ 0 [ 0 [ 0 [ 0 [ 0
1.01D9999
Total All Other Individual
Annuities 4,184,970, 588 0 XXX 0 0 0 0 0 0
1.01E0001
Life Insurance
Variable Life .ocooeonecineiineiiniinn oo 136,102,895 ...
Variable Universal Life ....coccoveies |oenene 150, 169,420 |....
1.01E9999
Total Life Insurance 286,272,315 0 XXX 0 0 0 0 0 0
1.01F9999
Totals 5,324,695,419 | 13,083,780,042 XXX 2,000 793,597 0 0 0| 13,084,780,042
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? ...oeevieiieeeete st seeeeeesese st s s se st s s s ses et s s s s s e s e s s e s s s e s e s s s e s e s e s e bbb e se st s b s s e e s e s e bbb se s e s et s sse s e s et s s e s e s e st s s et et et s s s s et esenna Yes[ ] No[X]
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....
1.032 Other Fees and Expenses
1.033 Additional Required Surplus Amounts .$ ........cccccevveviniiinne. 0
1.04 Did the reporting entity receive seed money from the general account in the CUITENt YEar? ............coooiiiiiiiiiie 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..............ccccvunn. F 0
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[X] NA[ ]
1.07 If yes, provide information on the amount of seed money the reporting entity considers insulated from the general account:
1.071 INSUIALEA SEEA MONEY ........veuiieiiietiietiieteeetestetetesteseseeteseeteseebe e ebese et eseesesesseseeseseeses e s ese e e s ameesese e s ese e s eseeseseesebe s es e e b en s eseneebeseesesessesessesensesesntansesenensenn T 2,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
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........ccoeveveeeeiereiieeeieieae Yes [ X] No[ ]
1.082 Other Fees and Expenses...................... Yes [ X] No[ ]
1.083 Additional Required Surplus Amounts ... Yes [ X] No [ ]

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  UNAEr 1 YEar ....cocceiiiiiiiiieiiieciecit et
1.092 1 Year-3Years
1.093 Over 3 Years - 5 Years
1.094  Over 5 Years
1.095  Total

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........cccceveveeeeeereieiieeieiene Yes [ X] No[ 1 NAT[ ]
1.102 Other Fees and Expenses...................... Yes [ X] No[ ] NAT 1]
1.103 Additional Required Surplus Amounts ... Yes [ X1 No [ 1 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 No[ ] 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? ...........ccoiiiiiiiiiiiiiie e Yes[ 1 No[ X]

2.2 Has the separate account collected amounts from the general account within the past five years related to separate account guarantees? ....... Yes[ 1 No[ X]

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 1,564,846
2.302 As of December 31, 2022 1,613,484
2.303 As of December 31, 2021 255,908
2.304 As of December 31, 2020 1,434,823
2.305 As of December 31, 2019 .....cccccovvvvirierereeeinne $ s 826,902

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.cuevevrecereeeeueeeeecaeeeeeseeeeeeesesesesessseseeesenenans Yes[ 1 No[X]

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
2.5B00001 All Other Group Annuities
GMDB and GLB

2.5C00001 Registered Index Linked Annuities
Individual Annuities

2.5D00001 All Other Individual Annuities
GMDB and GLB
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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 .......ccccooovvirrrierereiinne $ e 48,874,324
2.602 As of December 31, 2022 ... ... 50,583,757
2.603 As of December 31, 2021 .... ...52,599,109
2.604 As of December 31, 2020 .........cccoovvirrrereriiinne ...52,000,292
2.605 As of December 31, 2019 .....cccccoovviviriniereicienne ...50,669,257

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[ 1 No[X]

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 ON the GENETAI ACCOUNT? ........c.c.vveeceeeeeeeeeeeeeete et eeeeae e te e eseaeaese s s s e seae s e s s s sssssesesesssassesesesenssasassesasasssanansesasnasananen Yes[ 1 N[ ] NA[X]

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)

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
FESUIES.) .vovuieieitetetetiiectete st ae st et s se s et et s as s s e s et s s s e s e s bbb s e s e s e st s s s e st e s s s s e s e s s s et s eSS s AR A st A s b s st s bttt sttt es Yes[ ] No[X]
4.2 If yes, provide detail on the net investment proceeds that were attributed to the contract holder, transferred to the general account and
reinvested within the separate account:

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
4.2C99999
Total Registered Index Linked Annuities Individual Annuities 0 0 0 0

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

4.2E00001
Life Insurance
4.2E99999
Total Life Insurance 0 0 0 0
4.2F99999
Totals 0 0 0 0

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.eueveeeececeeeeiee ettt eeeeeca et et ee s eaete et eseessaetesesesensssetesesesenssassesesasensssetesesessnsnsssesesasansssnaetasesansnaneesan Yes[ 1 N[ ] NA[X]

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 et e et e et et e e e e e e e e e e e e e s s et eeeeseeeeeee s e s et eseeeeeeeeeeeeees s eeeese e e et eeeenes s et eeee et et ee e e e et et eeee et e e et eenen et et ee et et et e eenen et et e ee s ee et e nnna Yes[ 1 No[ 1 NA[X]

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 @CCOUNL? .............cc.c.cvcucueueieeeeeeeceeeeeeee s eneseeae s Yes[ 1 N[ ] NA[X]
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Measurement of Separate Account Assets

Yes [ X] No[ ]

5.1 Does the reporting entity report all separate account assets at fair value? ........
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 ......ceoevvececrerererennne. Yes[ 1 No[X]
5.22 Other Measurement Methods............ Yes[ 1 No[X]
5.3 If other measurement methods are used, provide explanation on these measurement methods.
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
5.42 Amortized Cost ...
5.43 Other Measurement Methods ................ $
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... $ i 366,329,976 | $ ..ooooennnnes 355,901,515 | $ .ooovvernnee (10,428,461)
1 2 3
Assets Held at
Other Measurement Unrecorded Unrealized
Method Fair Value Gain/Loss
552.. § .. $ .0
Securities Lending Transactions Within Separate Accounts
6.1 Does the reporting entity engage in securities lending transactions with separate account assets? .........ccccooiriiiiiiiiiiiieeieeee s Yes[ 1 No[ X]
6.2 If yes, does the reporting entity have written policies and procedures for such transactions? ..............ccccooiiiiiiiiii e Yes[ ] No[ 1 NAT[X]
6.3 Does the reporting entity obtain approval, or otherwise provide notification to contract holders, regarding securities lending transactions
that OCCUr With SEPArate GCCOUNE BSSELS? ..........cciieieieieetetetceeeeeee et e teteteteseeeses et s te s et et esess s et es et e tes et easss s ssssatesesesesnssasaeasatesesesesnsn s esasseesesens 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 ................ $ e 0
6.622 Market Value............... $ e 0
6.63 Detail on collateral received:
6.631 Aggregate Amount Collateral Received
6.6311 Open
6.6312 30 Days or Less...
6.6313 31to 60 Days.........cceeeeenne
6.6314 61 t0o 90 Days.........ccceeeenne
6.6315 Greater than 90 Days.
6.6316 Total Collateral Received....$ ......cccoveiiiiiiiiciiene 0
6.632 The aggregate fair value of all securities acquired from the sale, trade or use of the accepted collateral (reinvested collateral) ............ S 0
6.633 Narrative discussion about sources and uses of collateral:
6.634 Collateral for transactions that extend beyond one year from the reporting date ...............cccooiiiiiiiiiiiiiiie, S 0
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

AN 2, COIUMN 5) ..ottt ettt ettt ettt 2 st et e s s e et et e s e s et e s e s es e e s es a2 e s e b et esessas s s s es et es et esess s ss e s et esesesesesn s esasasesesenn S s 0
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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FHLB Funding Agreements

71

7.2

7.3

7.4

Does the reporting entity report Federal Home Loan Bank (FHLB) funding agreements within the separate account? ......

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

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 o 0 0F i 0 [F i 0

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

8.2

8.3

Does the reporting entity file GAAP financial StAtEMENTS? ........ .o ittt b e b e e e e e e e et e e seeeneesaeesseenseeseenneennean

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: ...........ccooiiiiiieicicieces Yes [

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).

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.

o

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

Q

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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
LIFE INSURANCE COMPANY

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSErVe as 0f DECEMDET 31, PHO YEAI ........c.cuiuuieieieieeisetseisetetetre et sie st se s sse sttt bbbttt oo (11,805,643)
2. Current year's realized pre-tax capital gains/(losses) of §  ..cooevvccene. 0 transferred into the reserve net of taxes of $  ...ccooocveecerrverccnne (U1 (6,541,637)
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e 0
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) ......ccouovuiuiiiueiieieieie e (18,347,280)
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4) ..........cccoiiiiuiiniiinienieieeeeieeee e (660,055)
6. Reserve as of December 31, current year (Line 4 minus Line 5) (17,687,225)
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 ottt et sttt 397,269 |...cooviine (1,057,324) ..o [V (660,055)
2. 2024 oottt feenie bttt 327,925 | (1,598,902) ..o [V R (1,270,977)
Be 2025 et [rer et (32,050 [-..coveiinee (979,550) [ [V SR (1,011,599)
4. (340,023)|.....cocvrcrine (751,735) [ [V R (1,091,758)
5. (367,218) [...cvevicine (517,919) [ [V (885,137)
6. (287,554) ... (272,589) (560, 143)
7. (390,920) .(139,666) (530,586)
8. 2030 .t [rne e (529,420) (130,084) (659,504)
9. 20371 et [rne e (566,369)|.....cocvreerrrne (118,632) [ [V (685,001)
10, 2032 ..ottt [one e (615, 113) [ (108,601)]....cveeiieiiciiae [V (723,714)
11, 2033 1ttt [one e (628,252)]....cvuvrirns (97,245) [ [V (725,497)
12, 2034 1ottt [t (630, 191) [ (88, 147) [ [V (718,338)
130 2035 <.ttt [ (636, 771) - (81,010) |- [V (717,781)
14, 2036 ..ottt [ (648,788)|.....cocvciinee. (73,533) o [V (722,321)
15, 2037 ettt [on e (678,078) ... (66,558).....c.ccvrrecrrieiiiciins [V (744,636)
16. (754,169) (56,931) (811,100)
17. (849,960) .. (51,456) (901,416)
18. (870,440) .....cecvinee (45,954) (916,395)
19. (828,918)]....cevceicins (41,003) [ [V (869,921)
20, 2042 ...t [t (803,389) ... (85,600) [ [V (838,989)
20, 2043 1.ttt [t (699,215) ... (29,770) [ [V (728,986)
22, 2044 ..ottt [t (523,302) ... (26,752) [ [V (550,053)
23, 2045 ..ttt [t (374,036)...cooveevrreiine (26,451) ..o [V (400,487)
24, 2046 ...t [t (258,860)]......ccucverrennee (26,051) ..o [V (284,911)
25, 2047 ot [t (148,023)[.....cocvvcrnee (26,540) |- [V (174,563)
26, 2048 ...t [oe s (56,459)....c.vuevrinee (26,041) |- [V (82,500)
27. ...(23,568) ....(31,979)
28. (18,677 [ [V (21,124)
29. (13,785) [ [V TR (15,718)
B0. 2052 ..ottt s s n e s s s s nnnesesesesnnnesesenns [rosnennacieasnsnennassenns (DL ) frorcriirc (8,894) [ [V (9,420)
31. 2053 and Later 0 (2,668) 0 (2,668)
32. Total (Lines 1 to 31) (11,805,640) (6,541,637) 0 (18,347,277)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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 ........c.c.cvevevceceeueeeeeeececeeieeeeeeeeece e es e e 77,159,387 ..o XXX e o e XK [ 77,159,387

2.1 1 NAIC Designation Category 1.A .........ccccueueueeeeeeeeeeeeeeeeceeaesens [oreeeneseeenens 153,807,411 | XXX e o e XK [ 153,807,411

2.2 1 NAIC Designation Category 1.B ........ccccccevvveveueueeeeeeeeisieierenens |reseeeecenenenens 9,314,739 | XXX e o e XK [ 9,314,739

2.3 1 NAIC Designation Category 1.C .. 3,761,955 |... 3,761,955 |....

2.4 1 NAIC Designation Category 1.D .. 4,717,636 | ...4,717,636 |...

25 1 NAIC Designation Category 1.E ........ccoceueveeeeceeeeeeieeeeceeeeenens foreeercenieenes 12,888,740 |............. e [ 12,888,740

2.6 1 NAIC Designation Category 1.F ........cceveeeecueueeeeeeeeceeeeenenas ereeercenieenees 15,964,905 |............. e [ 15,964,905

2.7 1 NAIC Designation Category 1.G ........ccccovevevevereuereeeeeeeeeieiererens |reseeseeeneneas 23,463,992 | XX et XK e [ 23,463,992

2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 223,919,379 223,919,379

................. 22,039,366

3.1 2 NAIC Designation Category 2.A ..........ccccceveveueueeeeeeeeereereresens oeeieesennns 22,039,366
3.2 2 NAIC Designation Category 2.B .. .
3.3 2 NAIC Designation Category 2.C ..

.. 20,389,917 |....
................... 2,981,083

3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... 45,410,366

4.1 3 NAIC Designation Category 3.A ..
4.2 3 NAIC Designation Category 3.B ..
4.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene

4.4 Subtotal NAIC 3 (4.1+4.2+4.3) ..o

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

54 Subtotal NAIC 4 (5.1+5.2+5.3) ....

6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ..

6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .

7 6 NAIC B ..ot

8. Total Unrated Multi-class Securities Acquired by Conversion . 0
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 346,520,359

PREFERRED STOCKS

10. 1 Highest Quality ...
11. 2 High Quality .......
12. 3 Medium Quality ..
13. 4 LOW QUAIY ..o
14. 5 Lower QUAlity .........coiiiiiii e
15. 6 In or Near Default

16. Affiliated Life with AVR ..., 0

17. Total Preferred Stocks (Sum of Lines 10 through 16) 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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 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 (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 ...........ccooeiiiiiiiiiieeeeeeeeeeeeeeee e e 9,643,789 |.....ooooee . XXX e foreeeee e e XK [ 9,643,789 |...coevnnee 0.0000 [.eeoveerereeerirenenceceeienes [V 0.0000 [..eoeeeeeeeeerereeencecieienes [V 0.0000 [..eoeeerereeerireeencicieienes 0
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) ...... 0
20.1 2 NAIC Designation Category 2.A .......ccoocieierieneeneeneenieeieees oo 0
20.2 2 NAIC Designation Category 2.B .. .0
20.3 2 NAIC Designation Category 2.C .........cciieeieeniineenieeieeeeseens o 0
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .. 0
211 3 NAIC Designation Category 3.A ......cocioiiieiieneeneereeneeieees oot 0
21.2 3 NAIC Designation Category 3.B .. .0
21.3 3 NAIC Designation Category 3.C .......cociiieieenieneenieenieseens froses s 0
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee 0
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) .. 0
23.1 5 NAIC Designation Category 5.A ......cocooiiiiiieneeneeneeneeeees oo 0
23.2 5 NAIC Designation Category 5.B .. .0
23.3 5 NAIC Designation Category 5.C ........cocoiieieeiiineenieieneseens frosies i 0
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. 0
24. 6 NAIC B ..ottt ot st bttt 0 oo XX e XK fremeeeeesenmesesessennnsieeees 0 foreiiiieenee0.0000 [0 0223870 | 0 022370
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 9,643,789
DERIVATIVE INSTRUMENTS
26. Exchange Traded
27. 1 Highest Quality ...
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUAIY ..o
31. 5 Lower QUAlity .........coiiiiiii e
32. 6 In or Near Default
33. Total Derivative Instruments .............ccccooiiiiiiiii 0
34. Total (Lines 9 + 17 + 25 + 33) 356,164,148 356,164,148 210,263 649,269 1,179,034
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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 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 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest Quality ................ooeeeeieererenennnnneeienennnn 0 Lo O XK e [ 0 e 0.0011 [oireeeeee (V1 0.0057 |oeovveveeeeeeeereeen 0 0.0074
36. Farm Mortgages - CM2 - High Quality ............ccocoeveveveveueeeceeeeerenennneeeeenennnn 0 Lo O X e [ 0 o 0.0040 ..o (V1 0.0114 |0 o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0069 0.0200
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0120 |.... ..0.0343 |....
39. Farm Mortgages - CM5 - Low Quality ..........cccceeveeninrininnnns 0.0183 0.0486
40. Residential Mortgages - Insured or Guaranteed ................... 0.0003 0.0007
41. Residential Mortgages - All Other ....................... 0.0015 0.0034
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0003 0.0007
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0011 0.0057
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0040 0.0114
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0069 0.0200
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIIEY oo [ [0 [V XXX [ [V 0.0120 [ovoeicerreeccie [V 0.0343 | 0

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[-.cccocoioiiiiniiiicccne [0 [V DL0., T F S [V 0.0183 | (V1 0.0486 |..coovoveerrreieicieren 0

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 .............ccccoeuevevevevcueuennne 0 0 0 0 0 0
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 0 0 XXX 0 XXX 0 XXX 0 XXX 0
59. Schedule DA Mortgages 0 0 XXX 0 0.0034 0 0.0114 0 0.0149 0
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 0 0 XXX 0 XXX 0 XXX 0 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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

8l

6 7 8 9 10
Line | NAIC Reclassify
Num- | Desig- Book/Adjusted Related Party Add Third Party Amount
ber | nation Description Carrying Value Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x7)
COMMON STOCK
1. Unaffiliated - PUDIIC ........ccoiueiiriiriceceiceeeeeseeeeseseiseees o 0 [, XXX vvrvevres forrereee e XX e [ 0 020000 |0 [ 0.1580 (@) [oveverereieieieireienes
2. Unaffiliated - PrIVALE ............ccceeeiieeeieieeeiceceeeeee e e seseseeneeeeeeneneneseens 0 [ XXX feoeereee e XK e o 0 fiii000.0.0000 e 0 [ 0.1945 |
3. Federal HOmMe Loan BanK ..............cccceueeeieveveeeeeeeiceeeeeneeeeesens feeeneneseenenenenenensnesssenens 0 [ XXX feoeeeee b XK e Joreeeeeeeeneeereseneseeeenn 0 fiii000.0.0000 | 0 [ 0.00671 |oovveeeeeeieieieeeveien
4. Affiliated - Life With AVR ... 0 o XXXoveveeveees [ XK o 0 fcii0000.0000 |l 0 0.0000 [-.eoveeeereeerirerencecieienes
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..............ccooooiiiiinnininines formrneneeeeeeeel O O O O XK e el O L KKK
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality ...........coccooiiiiinininnineee el O O O O KK i el O L KKK
9. Fixed Income - Low Quality .........ccooooeiiiiiiiiiiiiiciceccecee e 0 i O el O el O OO XK el O XK
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default ..... .. . .. e XXX e | .. ..
12. Unaffiliated Common Stock - PUBIIC .......c.cvvveceeieenineiccieieees e 0 Lo 0 o0 0 L 0.0000 [....ovevveerrierricricenn 0 i 0.1580 (@) [ocevoveerreecriciriciienn 0 i 0.1580 (@) [cevvrererereeererrirericinienns
13. Unaffiliated Common Stock - Private ...........cccceeveieeeeceeeeeees froernnceennnncceenennen 0 Lo 0 i O 0 [ 0.0000 [..voveeeeeererrerericerennns 0 o 0.1945 [ 0 L 0.1945 [,
14. Rl EStAte ......cocveiiiiiicieiinicicenneeicesnsesieensennseseensena s 0 Lo 0 0 0 [0.00000 (B) [0 0.0000 (D) [ocevveevreeerriciricrieens 0 i 0.0000 (D) [oerevererereeererrererieieienns
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MENUAL) .o O e XXX [t XK oo 0 s 0.0000 [..voveeeeeererrerericerennns 0 o 0.1580 [o.vovvecccreirniceennd 0 o 0.1580 v
16. Affiliated - All Other XXX 0.1945 0.1945
17. Total Common Stock (Sum of Lines 1 through 16) XXX XXX
REAL ESTATE
18. Home Office Property (General Account only) ..........coeeereeereeenes fvrenrennennenneceeen 0 v 0 0 L0 0.0000 [....oveevvveerncriciiceennc 0 o 0.0912 [ 0 e 0.0912 [,
19. INVEStMENt PrOPEItIES ........cveveeieireeeeieeceeecceeeeeeeeeeeeenenenensessens [reeeneenesenssesssseeenenens 0 foovininseeeieenennssened O Lo 0 L 0 0.0000 |.oveveverereieirieieeeieeees 0 o 0.0912 |0 e 0.0912 oo
20. Properties Acquired in Satisfaction of Debt ............cccoeeeririninnne 0.1337 0.1337
21. Total Real Estate (Sum of Lines 18 through 20) XXX XXX
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt OblIgations ...........ccooviiiiiiiiiiiiiiieseseseseseseseseseses o
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUANIY ..o
27. 5 LOWETr QUAIILY ...
28. 6 Inor Near Default ............ccccooiiiiiiiiiice
29. Total with Bond Characteristics (Sum of Lines 22 through 28)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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) ...........ccccceeuene
64. Total with Mortgage Loan Characteristics (Lines 56 + 63)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

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 ..o [ [V D,0. ¢ U RUS XXX [ {1 0.0000 |- (U1 R 0.1580 (@) [ceveovreeereeirieiieeis (U1 R 0.1580 (@) [crveovreeereeirieiiieieis 0
66. Unaffiliated Private ..o e [V XXXerveverieies e XXX [ {1 0.0000 |- (1 0.1945 | (V1 0.1945 | 0
67. Affiliated Life With AVR ..o o [V XXXerveverieies e XXX [ {1 0.0000 |- [V F 0.0000 |- [V 0.0000 |.eeevverrieirieirieireeiene 0
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU 1) USSR RUOURUUPOURPRUTRRRR [V XXXerveverieies e XXX [ {1 0.0000 |- [V F 0.1580 |- [V 0.1580 | 0
69. Affiliated Other - All Other ............ccoiiiiiiiiiiice 0 XXX XXX 0 0.0000 0 0.1945 0 0.1945 0
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 0 XXX XXX 0 XXX 0 XXX 0 XXX 0
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General Account only) .
72. INVEStMENt Properties ..........ccoveeieieirieesieesieeeeeee s 0912 | 0 0.0912 | 0
73 Properties Acquired in Satisfaction of Debt ............ccccevvevrieennns . 0.1337 0
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 0 0 0 0 XXX 0 XXX 0 XXX 0
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccccee. |oeviiiiiiiiiiicecicceee 0

76. Non-guaranteed Federal Low Income Housing Tax Credit .

77. Guaranteed State Low Income Housing Tax Credit ........cccccooceees oovieiiiciiiicececeee 0
78. Non-guaranteed State Low Income Housing Tax Credit . e [ 0
79. All Other Low Income Housing Tax Credit ...........cccoceeneeieiienienne 0
80. Total LIHTC (Sum of Lines 75 through 79) 0
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ............cccccoeeeninininicn foriieee 0
82. Fixed Income Instruments - Affiliated . .0
83. Common Stock - Unaffiliated .......... .0
84. Common Stock - Affli@ted ............cceeueieieieieieieeeececeeeeeee e oo 0
85. Preferred Stock - Unaffiliated ...........cccooiiiiiiiiiiiieeeies e, 0
86. Preferred Stock - Affiliated ... .0
87. Real Estate - Unaffiliated .. 0]
88. Real Estate - Affiliated ...........ccoccoriiniiiniiiiicicceenees [ 0
89. Mortgage Loans - Unaffiliated ... s 0
90. Mortgage Loans - Affiliated .. 0
91. Other - Unaffiliated ... e 0
92. Other - Affillated .........ooiieiieeeeeeee e 0
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 0 0 0 0 XXX 0 XXX 0 XXX 0
ALL OTHER INVESTMENTS
94, NAIC 1 Working Capital Finance Investments ............cccoccoevvveens feoreviieiieiiiieiiien 0 o XX e O e 0 0020000 [ 0 e 0.0042 | 0 e, 0.0042
95. NAIC 2 Working Capital Finance Investments
96. Other Invested Assets - Schedule BA ..........c.cooeeiiiiiiiiiiiies .
97. Other Short-Term Invested Assets - Schedule DA ... . . 0.1580
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ............cccceeneee 0 XXX 0 XXX 0 XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 0 0 0 0 XXX 0 XXX 0 XXX 0

(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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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

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

NAIC Designation or AVR AVR AVR
RSAT Number Type CusIpP Description of Asset(s) Other Description of Asset Value of Asset Basic Contribution Reserve Objective Maximum Reserve

0599999 - Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 15

Current Year

Prior Year

1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1504. Accounts Receivable .... 1332 | 16,332 [oooiecei 27,362
1597. Summary of remaining wi or Line 15 from overflow page 16,332 16,332 27,362
Additional Write-ins for Liabilities Line 16
Current Year Prior Year
1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1604. PY payable for units redeemed ...........cccoooevieieiiieiiiieeccieeeeeeeeeeeeeeeeeens |eeeeeeeeeeeeeeeeeeeeeen 0 oo 891 | 891 | 22,109
1605. Deficit/surplus aCCruals ........ocooooioioieieieeeieecceeceeeeeeeeeeeeee e |overeeeeseseseeeseeeeeeeens O oo [ TSR [V TR 16,744
1697. Summary of remaining write-ins for Line 16 from overflow page 891 891 38,853
Additional Write-ins for Summary of Operations Line 15
1 2
Current Year Prior Year
1504, Breakage Traled A .....ocooooiioioeeeceeccce ettt ettt et a e s s st e s et e s e s s s s s st esesesesesssnas s seseseseseanans [eaeasenseseseseseanaeas 53,342 oo (500, 187)
1505. Change in PayableS/RECEIVADIES .......c.cciiiiiiececectce ettt ettt b et s s s s sesesssesenanas [eaeseanseneseseseses (161,955) .. (58,722)
1506. Surplus and Deficit
1507. Transfers Adjustment ,
1597. Summary of remaining write-ins for Line 15 from overflow page (14,464 ,919) 6,965,578
Additional Write-ins for Exhibit 5 Line 17
1
Amount
1704. Change 1N OTher ASSETS AN Liahilities ..ottt ettt e et e s s s e o2 e s e s e e e s 22 eseseses e s s e snseseses s nsnsesesesnn [rsreansntnassseneannnanaaen 902
1705. Breakage Traded Adj )
1706. Accrued Fees ........... )
1707, FEE AQJUSTIMENT ..ottt ettt ettt ettt a et s et et e b s s e s e sees e 2 e s et et e s e s e sess s e s a2 et e b e b e s e se st et e s e s et et et eseas s s esesebebesesean s es e st et esesesnanana ,617)
1708, MISC INC AJUSTMENTS ...eieiiieecece ettt ettt ettt et a et e e et ettt s e s e se s et e s s et et es e s e ae s e st e s e s et et eseas s es e s sebebesesnan s esssesesesesesssnsssssssesetes [onsesssesasesesess (177,338)
1797. Summary of remaining write-ins for Line 17 from overflow page (464,105)

22
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Analysis of Operations - Summary Line 15

1 2 3 4 5 6 7
Other Lines of
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Business
1504, Breakage Traded AG] ..o.ooooioioioeeeeeeeies ettt ettt ettt s et e bt s s e e s s bt b s e s e s st e s s ne e e et tenes [oeseneeeseseteaeteaens 53,342 | 77 o 0 [ 8,037 [ 44,928 .o (1 ST 0
1505.  Change In PayableS/RECEIVADIES ......couiiiiiiiieicieecece ettt sttt s et st s bbb se e s st esesesesnnens [oeserenennnsnsssnnaes (161,955) . ..o 4647 oo 0 o (156,414) ..o (10,188)|...cveveeeeieicee [0 O 0
1506,  SUFPIUS @NA DEFTCTT oottt ettt s e s e et s s e s e s e e s s s sesenens [oesennnsesssnnnns (6,168,062 |......cccoveverereriiiiinen 0 Joeeeeeerererrseeieeeed 0 e (V1 (6,168,062 |......ccveveverereriiiiinen [V ST 0
1507, TranSTers AQJUSTMENT ...ttt bbbttt se et ee st nenan [neseaeeeresnenes (8,188,244).....coviiiriiniicinne 0 oo 0 o (V1 (8,188,244) | ... [V ST 0
1597.  Summary of remaining write-ins for Line 15 from overflow page (14,464,919) 5,024 (148,377) (14,321,566) 0 0
Additional Write-ins for Analysis of Operations - Individual Life Insurance Line 15
1 3 4 5 6 7 8 9 10 1
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
1504, Misc INC AdJUSTIMENTS .ooviieiiiii e oereeee e (2,011 e XK e 0 [0 e 0 [0 (V) (1,773 (238)|.......... XXX oo 0
1598. Summary of remaining write-ins for Line 15 from overflow page (2,011) 0 0 0 (1,773) (238) XXX 0
Additional Write-ins for Analysis of Operations - Individual Annuities Line 15
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
1504, MIiSC INC AGJUSTMENTS ..ottt ettt ettt s s sttt e s s e s e e e st esesese e s s s senes [oesenensnsssnseseseaens (28741 ] 0 Joeeeeerenereeeieeend 0 o (2,614) ] (517) ] 553 | 0
1597.  Summary of remaining write-ins for Line 15 from overflow page (2,578) 0 (2,614) (517) 553 0
Additional Write-ins for Analysis of Operations - Group Annuities Line 15
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
1504, FEE AQJUSTMENT oottt e ettt s ettt b st s ettt st s st et netn
1505. Misc Inc Adjustments
1506. Surplus and Deficit
1507.  Transfers AdJUSTMENT .......coiiiie e ssesessesenennnssnssesenensssssssenensnnnnnnsenes [ooneeennnnnnes (83 188, 288) [oevivriiiiiiiriceieinn O i O 0 L 0 e 0 (8,188,244)
1597.  Summary of remaining write-ins for Line 15 from overflow page (14,010,323) (6,168,062) 17 0 0 (7,842,278)
Additional Write-ins for Analysis of Increase in Reserves - Individual Life Insurance Line 14
1 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
1404, Misc InC AdJUSIMENTS .oooiiiiccce e [oaeieieieeeeas (2,011 e XK o 0 [0 e 0 [0 e (V) (1,773 (238)|.......... XXX oo 0
1405. Transfers On Account Of Policy LOANS .....ccccoiviiiiiiirieieieiececeeeeeeee e [eeeieienes (1,672,166)|......... XXX oo oo 0 [0 0 [0 e 0 [ 263,164 |.......... (1,935,330)|.......... D.0.& G OSSR 0
1497. Summary of remaining write-ins for Line 14 from overflow page (1,674,177) 0 0 0 261,391 (1,935,568) XXX 0




L1e¢e

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Analysis of Increase in Reserves - Individual Annuities Line 14

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
1404. Change 1N PayableS/RECEIVADIES .......c.oioioiiciieeececececeeee ettt ettt ettt s st s st et e s et esesnss s esesesesesesnsnnenes |eonesesesesesesesnas (156,414) | .vceeeeeeee [0 RN | N SRR (130,546) ... (25,868)|....eeeeeeeeeeeeeeeee 0 Joeeeeeee e 0
1497. Summary of remaining write-ins for Line 14 from overflow page (156,414) 0 (130,546) (25,868) 0 0
Additional Write-ins for Analysis of Increase in Reserves - Group Annuities Line 14
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
1404, ACCTUBA FEES ...ttt a s s st s et et e s ess s s esssesesesesssssssasssesesesessnnasssssssssesesesnnsnsnsnsnsnes [evnseensnssssenesennsnsnss 190 [ovevereveeiesesiessrereerereses O oo O e 181 [ 8D | O 0
1405. Change In Payables/Receivables . ). (10,188)
1406. Surplus and Deficit .............. Meweroreeeeneene (8,168,062) ... O o0 0 e O e 0
1407, TransTers AQJUSTMENT .....oo ettt ettt ettt s ettt a et s e s s e s e s e s e s essse st ss e s et et eaesnsn s s eneseseseaeas ) (8,188,244)
1497. Summary of remaining write-ins for Line 14 from overflow page (14,366,298) (6,168,062) 161 35 0 (8,198,432)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL

10.
1.
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10.

1.
12.
13.
14.
15.

LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiitiiteite ittt bt bbb bbb bt bbb E b E £ E e h b £ E e E R e bt ARt ARt e bt e b e eb et Ssemmee e e e ene e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ....

2.2 Additional investment made after acquisition (Part 2, Column 9)

Current year change in encumbrances:
o B ] = S =T TR o1 10 o e T PSP PPTPS
3.2 TOtals, Part 3, COIUMN 11 ..o bbbt bbb bbb e b e b e s0 e b e 0 b e e b e b e e e b e e e b e b e e b e b e saebe 848 SRS AR SR L LR oA L e b oA e e b e R e et e Rt ebesebeseseset et

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... ¢ ........ o ... S ... B ... S .. ... .......@.ttseeseeteeseenteenteeseantean fooerreeneeaseeaaeeate e e e aeas

Deduct amounts received on disposals, Part 3, RRY  COU. VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o . ... N .. ... Y- B N B

6.2 Totals, Part 3, COIUMN 13 ..o e e e i s
Deduct current year’s other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...
7.2 TOtals, Part 3, COIUMN T0 ....ouiiiiiiii ittt bt bbbt bbb b se b e e b e e b e b oo b e b b e e b e b e saebe 2048 SRS SRS AL e R e R L e b e R e e b e b e e b e b et esbesebese s ese st

Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..ot bbb b b e b e b e b e b b s e b bt e b bbb e saebs S0 e R e R e s b e s bbb bbb

LA ol = K =T G T o 10 oo TR O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-516-7-8) ........c.ccuiiiiiiiiiiiiiiiie ettt bbbttt ettt be s oo e e e e e e e e e e e e e e e neneens
[DLTe[Nle (o) = T aTeT g EoTe [Ty t=To IR= T 4o U T U USRS

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiiiiiiiiiiiiiteie ettt bbb bbb bbb bbbt bbb e bt e b e bt bt e bt b Smsemneensens e e e e e e e e e e eneenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiiie ettt meee e e e e e e e e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ottt bbb bbbt b bbb s R e ereere e b e saeeaesteeresaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o ittt e e e e e e e et e eaeeaae oeabeeabeeabe et e et e et e saeesReeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e OO PRPRTRPNS

3.2 Totals, Part 3, Column 11 ...

Accrual of discount

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, COIUMN O ... oo Qo g ... B ... S ... e ... .eoueeseseesseesseeareeateetesteanseanns
5.2 Totals, Part 3, Column 8 ..o A . .. A . B . BB e

Total gain (loss) on disposals, Part 3, Column 18j..\ : ™ ... . B B O
Deduct amounts received on disposals, Part 3, CHEIMN G ... ... A ... B ... U B o e
Deduct amortization of premium and mortgage i e T TO Moo a0 A O (T e OO e O rrerrrerrrerrrerr RPN
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, Column 13 ...

Deduct current year’s other than temporary impairment recognized:

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

O o) = T o Ty A o] [0 Ty N O OSSP
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) .......c.couiiiiiiiiiiiiiiiieieeeeeies —eeeeee e
TOtal VAIUBLION @IIOWANCE ... .ottt h et et e e e e e e e E e oo e e oo R oo R e £ R e £ E e SRt £ R e £ Ee SR e SR e o R e e E e e R e e R e e et £Ee o ee e R e e R e eR e e e e e e e ehe e ReeReeeeeeeeaeen SR e R e ettt
ST o] ol = I (g T= Y B o TU T O
Deduct total NONAAMIEA @MOUNLS ..ot h e b e e e e E e e et e e e oo e e e e e R e e R e £ R e e H e £ R e £ R e e R e SR e e R e e Ee e e e e Ee e E e e e e eheeeeseeebeeeeaae s S0ess e s e s e e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiiiiiiie bbbt bbbt ab e e e aes
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10.

1.
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13.

-
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© N o o

10.
1.
12.
13.

LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT VAN ...........c.voiuiueviiiiieieitetitstieesete e teseees sttt sesse bbb s s et et b s s s e se b e b s es s e s s e b s s st snses et e s s sssnsesebns <oesesnas 10,669,077,444
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) ............cuiueueueriiiiriririsieieie ettt se s bbb sese e e s s bebesesene s s e eeenenanas 3,405,245,568

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiuiiiiieieeeeeeeece ettt ne seeeeseseseeeaeaea 1,119,188 .......... 3,406,364,756
Capitalized deferred interest and other:

3.1 TOAIS, PArt 1, COIUMN 16 .....vvivieieiiieeeietetet ettt ettt et ese et et s a et et es e s ess s ss e s et e s eb et esess s eses et eseseseseseas s es s esesesesesess s essseseseseses etk ebee et st neea e bbbt eatae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ....uiiiieiietetiere ettt ettt e b e £ te bbb E b8 £ E b eE e E b et o bbbttt e o s ensnsea et nsen s e s s s 0 0
AACCTUAI OF QISCOUNT .......cvvieececeet et eetcae et ee et tetesesssaeaetesesesssaesesesesessessaesesesessssssesesasassssesesasesaesssesesasesensssetesesesnsssetesasseesssesasasassnsssesesesansssssesesesansnsns b s tscheb et et et taeaeb et ennae 0

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ...iuiieiieiet ettt ettt ettt s et es et s e s s et e85 s e s a5 ees et ettt et st s s b 1,470,361,463

5.2 TOtAIS, PArt 3, COIUMN O ...uiiiiieeietetine ettt bbbt E bbb £t b b et bbbttt aeen s e et s s 734,603 ............ 1,471,096, 066
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19 ........co.iuiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeetee et eeeeeee e eee et eesseeeeeaes s ees s e ee st eesseessseessseee s eesseessseessnssssneessseessssssasnanan Saesessesesssenn 223,269,094
Deduct amounts received on diSPOSalS, Part 3, COIUMN 16 ..........cc...ciiviuiiiitieietiesteee et ettt et ete et te et ete et et et et ess et ess st esesaesessesessebe s esesebessebessasensssesessesesaes Sesesenenen 3,310,833,681
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiie ettt e et e st e ea e e ea e e s e e st eaeeea b e ea e e ea e e ea e e ea e e st e st e aeeeaseeaeeemeeemeeeseeaseesees Sadeemseassenseenseeseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oviitieieiieeieietet ettt ettt ettt ae st s a et et e s e s e se s se e s et e s eb et esess s es s st et et e s eseseas s es s e s et esesesess s eseseseseseses bbb ee et st neea bbbt netae e 0

9.2 TOtAIS, Pt 3, COIUMN 14 ..ottt ettt te et ee bbb ee b e et e e E b0 £ ee LR b £t b e 2ot b bttt 2o enemsnsea et en et en 0 0
Deduct current year’s other than temporary impairment recognized:

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

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieitieieieie ettt ettt et ea et et et se b et s ese e e s s e s e s et es e s e as s es s e s esesesesese e s es s e s et et esess s es s s asa seee b eb bk eae sttt nenaebebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........ccceriririririririeieterereist sttt sese e e e ssesesesesens <eeseseaes 12,458,973,679
[DI=Ye [0 o) e=T Mo o E=To (g g 11 C=To IR= a0 To 0L OSSP 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.viuiveuiiiiiiieitereiei sttt sttt ss st be bt ss s s bbb st sssesebe s s st sssesebe st sssnsesebesass s Sesesecees 12,458,973,679

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovucueueueieeeeececteteteeeeeeeeteteseseessseaetesesesssasaesesesesssseesesesssensssssesasssensssesesesesansssstesesessnsnsnss seesesesinas 5,716,198,293
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuioiiuieiiuieiteeeseete et te et et ettt et e e et eae et ese st eaessete et eseses e s esessetess et essssese st esessebe s ebeesesessabensssensassensenenneeenea 934,642,001
AACCTUAI OF GISCOUNT .......cvvivieeeceete e eee ettt et e escaeteteseesesaeaeseses s ssaeseseseseesssesesasesssseesesesessssseesasaseesnsesesesasasssseeesesasassssssesesesensssseesasssassnsstesesesensnsetesesasanans eb et etatscaebesennas 464,613
Unrealized valuation increase/(decrease):

4.1 PA T, COIUMN T2 .ottt ettt ettt ettt et ae et et e s et et et e s eaese s e s e s et et et et esess s eses et et et et esses s s e s e s et e s esesessasesases et e s et essanasas e e e e bbb b ebee et et e b b enetie 0

4.2, Part 2, SECHON 1, COUMN 15 ...ttt ettt ettt ettt b bt a s e bt e et s s b e b e e e s b e b e b ettt s s b et et e s ta s bes Sansntetetesannsea et sesennnees 0

4.3, Part 2, SECHON 2, COIUMN 13 ........viiiiieieieee e snss Seebseeseeenns 568,949,285

4.4, Pt 4, COIUMN T oottt ee s e et es b8 b8 b8 b 28 h 28 h 8288 h £ 8 h 8 h 8 b e s b s heh b e s b s b st e e 136,602,216 ............... 705,551,501
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 .........o.ooiiuiieeeeeee e et eeee et eaeeeeae e e e e e ee e e e enaeseneesen e e s e e eeenaeeenaseeneeeenaesensseensesenasseneesensesensesenaans seessesasireas (104,598,409)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiiiueuieieeceeeeeeet ettt ettt et et e et e e et e et esseseassessaseseaseesesenenen 1,322,599,359
DedUCt AMOTHZAtION OF PIEMIUM ........viieceeeeee i ececeete et ceeaetete s seaeeetesessasassese s s s ssasseses s s asssseses s ssssssses s s sssssssesasasasssses et s s sssssssess s sssnseses s s asssansnsasas +eetsesesesesassacaes 324,955

Total foreign exchange change in book/adjusted carrying value:
8.1.Part1, Column 15 ........c............

8.2. Part 2, Section 1, Column 19
8.3. Part 2, Section 2, Column 16
8.4.Part4, Column 15 .........cccenee

Deduct current year’s other than temporary impairment recognized:

9.1, PArt 1, COIUMN T4 L. b bbbt bbb b bbbt b et b ek e bbb
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeeete ettt ettt ettt ettt et et et et et et et ese s et es e s et et et eseessses e s e s et et et e s esesees s s et et e s et esesesseses et e s et et esess st es s s et eb ek ebee et et ne e ettt bneeaeae 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccccviiiiiiiiiiiiiinine s e 465
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........c.cccerererereirerereeeeeeeeeceetetesesesseaetetesesesssaesesesesesssassesesesenssansess ceesesesanas 5,929,334,150
[DTTe [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........cruiueieiieceeeeieeeeeeceete e eeeescas e tesesesssae e tesesesssaetesesesssssaesesesesssssesesesessnsntesesesensnsnes seesesesinas 5,929,334,150
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeevveeereeieesee oo 77,159,390 | 76,738,041 | 77,071,179 ..o 77,356,271
Governments 2. CANAAA ..o e 0 freeeeeeeee 0 freeeeeeeee 0 freeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 2,089,490 2,043,010 2,124,911 2,055,964
by governments) 4. Totals 79,248,880 78,781,051 79,196,090 79,412,235
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 11,451,103 11,334,955 11,455,043 11,532,956
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 5,501,112 5,258,731 5,514,294 5,580,000
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 61,982,976 58,587,581 61,982,976 61,077,587
Industrial and Miscellaneous, SVO 8. United States .....coooooveeeeeeeeeeeeeeeeeea oo 169,860,935 |................ 164,446,328 |................ 170,166,526 |................ 170,082,207
Identified Fungs, Unaffilia}ted Bank 9. CANAUA ..o [OOSR 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
Loans, Unaffilated Cortiieates of 10._ Other Countries 18,475,347 17,683,263 18,505,139 18,510,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 188,336,282 182,129,591 188,671,665 188,592,207
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 346,520,353 336,091,909 346,820,068 346,194,985
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeeeeiieeeeee e
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20.  United States .........cccvvevreereeneens e 4,943,825,720 |............ 4,943,825,720 |.......... 4,949,039,626
Industrial and Miscellaneous 21. Canada
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 4,943,825,720 4,943,825,720 4,949, 039,626
Parent, Subsidiaries and Affiliates 24. Totals 638,988,063 638,988,063 642,856,321
25.  Total Common Stocks 5,582,813,783 5,582,813,783 5,591,895,947
26. Total Stocks 5,582,813,783 5,582,813,783 5,591,895,947
27. Total Bonds and Stocks 5,929,334,136 5,918,905,692 5,938,716,015
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

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

9,643,789

9,643,789

(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 TRANSAMERICA FINANCIAL
LIFE INSURANCE COMPANY

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

3
Money Market
Mutual funds

1.

12.

Book/adjusted carrying value, December 31 of prior year ...........ccccccevevenne
Cost of cash equivalents acquired .............ccooeiiiiiiieiieieeeeeee e
Accrual of diSCOUNt ........cociiiiiiiii e
Unrealized valuation increase/(decrease) ..........cccoovveereeneeneenieeiie e
Total gain (I0SS) ON dISPOSAIS .....c.eeuviuiiiiiiieieie e
Deduct consideration received on disposals ...........cccocvroeiiiereenieenieneenienns
Deduct amortization of Premium .........ccoiveiieiieiieiece e
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-
TH8-9) o

Deduct total nonadmitted amounts ............cccooeiiiiiiiie e

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

Total
................... 1,284,630
................ 188,511,593
................................. 0
................................. 0
................................. 0
................ 185,022,957
................................. 0
................................. 0
................................. 0
................... 4,773,266
................................. 0

4,773,266

4
Other (a)

................... 1,284,630
................ 188,511,593
................................. 0
................................. 0
................................. 0
................ 185,022,957
................................. 0
................................. 0
................................. 0
................... 4,773,266
................................. 0

4,773,266

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL
LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

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

EO1, EO2, EQO3, EO4, E05, EO6



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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
000000-00-0 . | Investment Contracts, 599999-000 .. I T Cedar Rapids . Transamerica Life Insurance Company ... |oeoveee wevevuveenfonns 5 .|. 10,236,437,933 |. 11,482,685,677 |. 11,482,685,677 |.. 1,478,759,716 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 10,236,437,933 | 11,482,685,677 | 11,482,685,677 | 1,478,759,716
Investment in Barclay's Global Investor's
................ Fund - Stock Index Fund ...........ccovvnniiinnnnns Various .eeeeeevveveeennnnnneiinnnnneernnnnns fooeeeeeee cevvevees foeeeeeiis e fee 004,821,204 1.LL0005,925,239 |........5,925,230 |........ 1,103,945

Various ...
.| Various
Various ...
Various ...
.| Various
Various ...
Various ...

Honeywel |
. | Deutsche Bank
Chase Manhattan Bank A ...
Chase Manhattan Bank B
. | Chase Manhattan Bank C
Genstar Corporation
JPS Industries
. |Westpoint Stevens Inc. .| Various
Fairchild Corporation .... . Various ... e fereiis e 5
5999999. Any Other Class of Assets - Affiliated 566,503,838 976,288,000 976,288,000 (8,398,253)

.. 82,085,125 |...... 63,786,412 |...... 63,786,412 |...... (3,663,248)...
74,239,841 |........ 3,500,494 |.. 3,500,494 |.. (12,584)
.... 133,758,380 |..... 138,406,507 |..... 138,406,507 |...... (2,285,441)|...
.... 160,374,428 509,358,322 |...... (3,500,517)]...
30,836,950 123,898,797 |.. .. 433,000

. (473,408)

6099999. Total - Unaffiliated 10,236,437,933 | 11,482,685,677 | 11,482,685,677 [ 1,478,759,716
6199999. Total - Affiliated 566,503,838 976,288,000 976,288,000 (8,398,253)

203

6299999 - Totals 10,802,941,771 | 12,458,973,677 | 12,458,973,677 | 1,470,361,463 0 0 0 0 83,485 0] XXX
1.

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

1A 1AL .0 1B.. 0 1C..$ D e 0 TE.S . i, 0 TF .8 e 0 1.8 i, 0

1B 2A.. 0 2B.. 0 2C..$

1C 3A.. .0 3B.. 0 3C..$

1D 4A .0 4B.. 0 4C..$

1E 5A 0 5B.. 0 5C..$

1F 6. .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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 ......... Investment Contracts, 599999-000 ...........ccuieuneeneeueeueeeerneeneeneeneeeeneeneenaenaeenaens Cedar Rapids ....eevuveeeueeeenieenieenieeiiees foeeennnns IA......... Transamerica Life Insurance COMPANY ..........eeeeueeeeuseeuuseeeuneeenneesuneesuneeenns foevuneerns wevuneens foevunee evnnee foevnneennnans 3,405,245,568 |......eeueenanaiainaannnn 0 Joeeeeeeeeeeeeeeeieeaeenns [V P 0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,405,245,568 0 0 XXX
....................... [ Investnent in Barclay's Global Investor's FUND — SEOCK INGEX FUNH .vvvrerrerrerresresee | wovoveomomesmemememssesnsnosnossosnosnesonse oosororeesoronee |VAFIOUS werrerrrerereernesnesessussessessaesssssssosesseessessssnssnseessesssseesaesosses |oseeeses sesnesses Josmees seeree |oeeeenseeesnsenssesrsessseesd Joeeseosressosorce 1,119,188 |oerreereoreresresmeenereercd |receereereereres 0.000
5999999. Any Other Class of Assets - Affiliated 0 1,119,188 0 XXX
6099999. Total - Unaffiliated 3,405,245, 568 0 0 XXX
6199999. Total - Affiliated 0 1,119,188 0 XXX

6299999 - Totals 3,405,245, 568 1,119,188 0 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL 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
000000-00-0 ..... Investment Contracts, 599999-000 .............. Cedar Rapids ..........cccoeeeiiee |oeeenens A Transamerica Life Insurance Company .... [.....c.. weeeevii]eiiens cnnnns 2,829,287,284 |....... 734,603 |..............l [ PP, [ PP, [V 734,603 ...l 0]...3,082,024,731 |... 3,305,280,423 |............... 0 |.. 223,255,692 |.. 223,255,692 |............... 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,829,287,284 734,603 0 0 0 734,603 0 3,082,024,731 3,305,280, 423 0| 223,255,692 | 223,255,692 0

Investment in Barclay's Global Investor's
Fund - Stock Index Fund ....
Chase Manhattan Bank A ..
Chase Manhattan Bank B
................... Chase Manhattan Bank C

L 12/3172022 . feeeeieil0 [0 0 0 L0 0 0 1,053,258 |........ 1,053,258

5999999. Any Other Class of Assets - Affiliated 0 0 0 0 0 0 0 5,563,258 5,563,258 0 13,402 13,402 0
6099999. Total - Unaffiliated 12,829,287,284 734,603 0 0 0 734,603 0 3,082,024,731 3,305,280, 423 0| 223,255,692 | 223,255,692 0

6199999. Total - Affiliated 0 0 0 0 0 0 0 5,553,258 5,553,258 0 13,402 13,402 0

603

734,603 0] 3,087,577,989| 3,310,833,68 0] 223,269,094 | 223,269,094 0

ol

6299999 - Totals [2,829,287,284 734,603 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-GT-2 ..... US TREASURY N/B ..eevviviiiiiiiiiiiinineevcevineeeenns [ eee [ v | s [ TA i 1,205,031 ]...98.9920 |.............. 1,192,856 [...oeeeennnn 1,205,000 |.oeevvvnnnnnns 1,205,016 |..oovvvennnnns (U R ) AN | N AU | B RN 3.625 |...... 3.625 ....04/03/2023 ...|....03/31/2028 ...
91282C-HA-2 ... US TREASURY N/B ...98.4%0 |.....counnnnnt 2,334,357 |.... .2,370,000 |.. .... 2,364,862 O e 827 0 o0 e 3.500 |...... 3.500 ....04/28/2023 ...|....04/30/2028 ...
912820-HE-4 ... US TREASLRY N/B ...99.0270 |.....cevnnnnns 3,639,255 |.... ... 3,642,722 O 3,883 o0 [0 3.625 |...... 3.625 ...06/26/2023 ...|....05/31/2028 ...
91282C-HJ-3 ..... US TREASURY N/B ...99.2380 |..ccevrnnnnnns 1,731,708 |.... ....1,728,170 O e 1,025 |0 o0 e 3.750 |...... 3.750 ....07/13/2023 ...|....06/30/2030 ...
912820-HK-0 ..... US TREASLRY N/B . 100.5630 |.........enn.. 2,725,244 |.... .... 2,696,627 LU PR () I N | N RPN | ) A 4.000 |...... 4.000 ....06/29/2023 ...|....06/30/2028 ...
91282C-Hii-4 ..... US TREASURY N/B . 101.3980 |..ccevnnnnnnns 1,733,913 |.... .... 1,675,376 0 e 1,206 |0 o0 e 4125 |...... 4.125 ....09/12/2023 ...|....08/31/2030 ...
91282C-JF-9 ..... US TREASLRY N/B . 104.4840 |.............. 4,367,447 |.... .... 4,205,139 LU R (/< -1 N N | I RPN | ) A 4.875 |...... 4.875 ....10/27/2023 ...|....10/31/2028 ...
91282C-dM-4 ... US TREASURY N/B . 102.9840 |....covnnnnnns 1,864,017 |.... ....1,842,735 JO I U (1:) ) FOSRRPRt | B IUPRRPRRPIN | B AT 4.375 |...... 4.375 ....12/12/2023 ...|....11/30/2030 ...
91282C-JP-7 . US TREASLRY N/B .. . 101.0230 |. .. 3,414,502 |. .3,389,414 |.. .0 .4.375 |......4.375 ... 12/13/2023 .. 12/15/2026
91282C-HJ-3 ..... [US TREASURY N/B .. ...99.2380 |. ..952,688 |. 949,811 |.. .0 .3.750 |......3.750 ....06/30/2023 .. 06/30/2030
91282C-HR-5 ..... [US TREASURY N/B .. . 100.6880 |. ..624,263 |. .612,968 |.. .0 ......4.000 |......4.000 ....08/02/2023 .. 07/31/2030 ...
91282C-Hii-4 ... US TREASURY N/B . 101.3980 |... 872,027 |.... ....842,599 O o626 |0 o0 e 4125 |...... 4.125 ....09/12/2023 ...|....08/31/2030 ...
912820-HZ-7 ..... US TREASLRY N/B . 104.3910 |....covnnnnnns 2,228,740 |.... ....2,105,852 0. RN | N AR | R RN 4.625 |...... 4.625 ....10/04/2023 ...|....09/30/2030 ...
91282C-dM-4 ... US TREASURY N/B . 102.9840 |....covnnnnnns 2,718,788 |.... ....2,661,816 0 . e (92) [0 o0 e 4.375 |...... 4.375 ....12/01/2023 ...}|....11/30/2030 ...
912820-IN-2 ... US TREASLRY N/B . 102.4300 |... ....407,592 LU R {511 N N | I RN | ) AN 4.375 |...... 4.375 ....12/18/2023 ...|....11/30/2028 ...
91282C-DZ-1 ..... US TREASURY N/B ...96.5120 |... ....199,524 O [ 417 0 [0 e 1.500 |...... 1.500 ....02/17/2022 ...|....02/15/2025 ...
912820-DZ-1 ..... US TREASLRY N/B ...96.5120 |... .... 5,985,094 O [ 13,047 o0 [0 e 1.500 |...... 1.500 ....02/17/2022 ...|....02/15/2025 ...
91282C-ED-9 ... US TREASURY N/B ...96.6450 |.............. 1,932,891 |.... ....1,990,729 O e 7,518 |0 o0 e 1.750 |...... 1.750 ...03/18/2022 ...|....08/15/2025 ...
912820-EQ-0 ..... US TREASLRY N/B ...97.6450 |.............. 3,417,589 |.... ... 3,496,227 LU /13 N N | N RN | ) AN 2.750 |...... 2.750 ....06/17/2022 ...|....05/15/2025 ...
91282C-ET-4 . US TREASURY N/B .. ...95.7730 |. ..1,628,148 |. 1,672,049 |.. .0 .2.625 |......2.625 ....06/24/2022 .. 05/31/2027
91282C-FN-8 ..... US TREASLRY N/B .. . 100.7030 |. ..9,566,797 |. . 9,492,859 |.. .0 4,125 |......4.125 ....10/12/2022 .. 09/30/2027
91282C-FP-1 . US TREASURY N/B .. ...99.8320 |. ..5,001,434 |. .5,065,302 |.. .0 .4.250 |......4.250 ...11/03/2022 .. 10/15/2025 ...
91282C-HQ-7 ..... [US TREASURY N/B .. ) I . 101.1250 |. .. 2,219,694 |. . 2,195,000 .2,167,635 |.. .0 412504125 ...09/11/2023 .. 07/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 60,311,907 [ XXX 60,649,863 60,595,000 60,400,118 0 XXX XXX XXX XXX
36208A-ZP-9 ..... GNMA 11 POOL 891615 A 241,142 (...99.6840 |. ..245,568 241,142 .. .0 .6.032 |[......1.000 ...01/20/2010 .. 05/20/2058 ...
36208A-ZR-5 ..... GNVA || POOL 891616 A . 100.0960 |. ..20,423 |.. .0 .6.810 |...... 1.000 ....06/25/2008 .. 06/20/2058
3620AC-DB-7 ..... GNMA |1 POOL 725598 A ...95.5310 |. 307 |.. .0 .5.470 |......1.000 ....00/22/2009 .. 08/20/2089 ...
36297K-4B-4 ..... GNVA Il POOL 714618 .. A . 100.3830 |. 2,137 |.. .0 ......5.460 |......1.000 ....08/24/2009 .. 07/20/2059 ...
38381T-C3-7 ..... GOVERNMENT NATIONAL MORTGAGE A ... A ...98.1270 |... ....378,154 O 0 0 [0 6.157 |...... 1.000 ...04/10/2019 ...|....01/20/2069 ...
36176R-AU-6 ..... GNVA |l POOL 773419 ... A 971810 | 4,807 [ 4,946 | 5,276 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.140 |...... 1.000 ....10/25/2011 ...|....09/20/2061 ...
36208A-ZP-9 ..... GNMA Il POOL 891615 .. A ...99.6840 |... O 0 o0 [0 6.032 |...... 1.000 ...01/20/2010 ...|....05/20/2058 ...
36208A-ZR-5 ..... GNMA Il POOL 891616 .. A . 100.0960 |... O 0 0 [0 6.810 |...... 1.000 ...06/25/2008 ...|....06/20/2058 ...
3620A7-M4-4 ..... GNMA |1 POOL 721379 ... A ...99.5150 |... I RN | N | RPN | B SN 5.500 |...... 1.000 ....06/25/2009 ...|....06/20/2059 ...
36297K-4B-4 GNVA |l POOL 714618 A . 100.3830 |... JLO N N | [ ARt | B ISP | B AU 5.460 |...... 1.000 ....08/24/2009 ...|....07/20/2059 ...
38381T-C3-7 ..... [GOVERNMENT NATIONAL MORTGAGE A A ...98.1270 |. .0 .6.157 |......1.000 ...04/10/2019 .. 01/20/2069 ...
36202C-5E-9 . GNVA |l POOL 002645 A . 102.8820 |. .0 .7.000 |......7.000 ...09/23/1998 .. 09/20/2028
36202C-XL-2 . GNMA 11 POOL 002483 A . 102.8820 |. .0 .7.000 |......7.000 ....11/05/1997 .. 09/20/2027
36202C-5E-9 . GNVA |l POOL 002645 A . 102.8820 |. .0 .7.000 |......7.000 ....09/23/1998 .. 09/20/2028
36202C-XL-2 . GNMA 11 POOL 002483 A . 102.8820 |. .0 ......7.000 |......7.000 ...11/06/1997 .. 09/20/2027 ...
36179R-RQ-4 ... GNVMA |l POOL MA3195 ... A ...98.9600 |... JL I N | I FORRPRR | B IR | ) AT 2.625 |...... 1.000 ....08/21/2015 ...|....10/20/2045 ...
36208A-ZP-9 ..... GNMA Il POOL 891615 .. A ...99.6840 |... I RN | I N | N RPN | B SO 6.032 |...... 1.000 ....01/20/2010 ...|....05/20/2058 ...
3620A7-M4-4 ..... GNMA Il POOL 721379 ... A ...99.5150 |... JL I N | I APt | B IEUPRRPRRTPIN | B FOU 5.500 |...... 1.000 ....06/25/2009 ...|....06/20/2059 ...
36207K-4B-4 ..... GNMA |1 POOL 714618 A . 100.3830 |... I RN | N | RPN | B SN 5.460 |...... 1.000 ....08/24/2009 ...|....07/20/2059 ...
38376R-PB-6 ..... GOVERNMENT NATIONAL MORTGAGE A ... AL . 67,755 [...99.6260 |... O 0 0 0 6.337 [...... 1.000 ...03/04/2019 ... |....01/20/2066 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

L'oL3

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
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nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
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C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
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Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
38381T-C3-7 ..... GOVERNMENT NATIONAL MORTGAGE A .......oeeeevvvvnnnvevenafons o eeennn]| ceeeeeis LA e 194,807 |...98.1270 |.....oveiiennnn 191,158 |ooiiiiiinnnnnns 194,807 [..oovvunnnninnns 194,807 [..oovvvnnnninnns [ [ [ 0 ... 6.157 |...... 1.000 |MTLY oo fooeeiiiiiinnnnnnnns YA 7,159 |....04/10/2019 ...|....01/20/2069 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 1,583,720 | XXX 1,525,171 1,541,108 1,533,720 0 0 0 0 XXX XXX XXX XXX
83162C-PG-2 ..... SMALL BUSINESS ADMINISTRATION ... LA ...99.1240 |... L 2,413 ) .2,434 |.. ...2,347 0 . o0 o0 0 e 4.860 |...... 4.860 ...09/19/2007 ...|....01/01/2025 ...
83162C-0K-2 ..... SMALL BUSINESS ADMINISTRATION ... LA ...99.3540 |... 1,377 . L 1,425 . ... 7,655 0. FRN VN O | I RN | B RN 6.070 |...... 6.070 ....01/10/2007 ...|....07/01/2026 ...
83162C-RG-0 ..... SMALL BUSINESS ADMINISTRATION ... LA ...99.5760 |... L 14719 . 0 . o0 el 0 0 e 5.560 |...... 5.560 ....09/04/2007 ...|....09/01/2027 ...
83162C-RN-5 ... SMALL BUSINESS ADMINISTRATION ... LA ...98.7760 |... ... 37,309 |.... 0. RNV R | N | B RO 5170 |...... 5.170 ....01/08/2008 ...|....01/01/2028 ...
83162C-RU-9 ... SMALL BUSINESS ADMINISTRATION ... LA ...99.2350 |... 0 . o0 o0 o0 e 5.490 |...... 5.490 ....05/06/2008 ...|....05/01/2028 ...
83162C-RV-7 ..... SMALL BUSINESS ADMINISTRATION ... LA ...99.1950 |... . .. 0. NV R | N | I RO 5.680 |...... 5.680 ...06/03/2008 ...|....06/01/2028 ...
83162C-RX-3 ..... SMALL BUSINESS ADMINISTRATION ... LA ...99.2720 |... L 17,219 . 0 . JUU VI PR | B AU | ) IO 5.870 |...... 5.870 ....07/09/2008 ...|....07/01/2028 ...
83162C-S7-9 ..... SMALL BUSINESS ADMINISTRATION ... LA . 100.3770 |... 1,223,280 |.. 0. RNV R | N | B RO 5.168 |...... 5.168 ....03/16/2023 ...|....03/10/2033 ...
83162C-SB-0 ..... SMALL BUSINESS ADMINISTRATION ... LA ...98.9750 |... 0 . o0 el 0 0 e 5.630 |...... 5.630 ....10/07/2008 ...|....10/01/2028 ...
83162C-SE-4 ..... SMALL BUSINESS ADMINISTRATION . LA . 100.8200 |. .0 .0 .6.220 |......6.220 ....12/09/2008 .. 12/01/2028
831641-FE-0 ..... SMALL BUSINESS ADMINISTRATION . LA ...96.6420 |. . .0 0 | .2.829 |......2.829 ....09/14/2015 .. 09/10/2025
831641-FL-4 ..... SMALL BUSINESS ADMINISTRATION . LA ...95.3660 |. . . .0 .0 ......3.548 |......3.548 ....09/13/2018 .. 09/10/2028 ...
831641-FM-2 ..... SMALL BUSINESS ADMINISTRATION ... LA ...94.2380 |... 350,325 |.... ....371,743 0 . FU VI FORRRRL | B AU | B IO 3113 |...... 3.113 ...03/12/2019 ...|....03/10/2029 ...
831641-FP-5 ..... SMALL BUSINESS ADMINISTRATION ... LA ...90.6730 |... 419,905 |.... ....463,099 0. RNV O | RN | I RO 2.078 |...... 2.078 ....03/16/2020 ...|....03/10/2030 ...
831641-FS-9 ..... SMALL BUSINESS ADMINISTRATION ... LA .611, ...84.2940 |... ....611,044 0 . FUU VI FORRPRRRL | R AU | ) IO 1.304 |...... 1.304 ....09/14/2021 ...|....09/10/2031 ...
831641-FT-7 ..... SMALL BUSINESS ADMINISTRATION ... LA 2,177,046 |...91.0480 |... ....2,177,046 0. FRN VN R | N | B RO 2.938 |...... 2.938 ...03/14/2022 ...|....03/10/2032 ...
831641-FW-0 ..... SMALL BUSINESS ADMINISTRATION ... LA 2,630,000 | 104.1010 |.eevvennnneens 2,737,847 |.... ....2,630,000 0 . JUU VI PR | B AU | ) IO 5.688 |...... 5.688 ....09/14/2023 ...|....09/10/2033 ...
83162C-0A-4 ..... SMALL BUSINESS ADMINISTRATION ... LA ...98.8750 |... 15122 . 0. FRRN VN R | N | B RN 5.210 |...... 5.210 ....06/13/2008 ...|....01/01/2026 ...
83162C-0B-2 ..... SMALL BUSINESS ADMINISTRATION ... LA ...98.7660 |... ... 5,242 ... 0 . o0 o0 o0 e 5.350 |...... 5.350 ...06/27/2008 ...|....02/01/2026 ...
83162C-RV-7 ..... SMALL BUSINESS ADMINISTRATION ... LA ...99.1950 |... ...11,836 |.... 0. NV R | N | I RO 5.680 |...... 5.680 ....06/03/2008 ...|....06/01/2028 ...
83162C-RX-3 . SMALL BUSINESS ADMINISTRATION . LA ...99.2720 |. 17,09 |. .0 0 | .5.870 |......5.870 ....07/09/2008 .. 07/01/2028
83162C-S7-9 . SMALL BUSINESS ADMINISTRATION . LA . 100.3770 |. .0 .0 .5.168 |......5.168 ....03/16/2023 .. 03/10/2033
83162C-SA-2 . SMALL BUSINESS ADMINISTRATION . LA ...98.8230 |. .0 0 | .5.600 |......5.600 ....09/09/2008 .. 09/01/2028
83162C-SE-4 . SMALL BUSINESS ADMINISTRATION . LA . 100.8200 |. .0 .0 .6.220 |......6.220 ....12/09/2008 .. 12/01/2028 ...
83162C-UN-1 . SMALL BUSINESS ADMINISTRATION . LA ...93.4390 |. .0 0 | ......2.760 |......2.760 ....05/24/2017 .. 01/01/2032 ...
83162C-WV-2 ..... SMALL BUSINESS ADMINISTRATION ... LA ...95.1650 |... 0. RNV R | I N | B RO 3.370 |...... 3.370 ....08/28/2015 ...|....10/01/2033 ...
831641-FE-0 ..... SMALL BUSINESS ADMINISTRATION ... LA ...96.6420 |... 0 . o0 o0 o0 e 2.829 |...... 2.829 ....09/14/2015 ...|....09/10/2025 ...
831641-FL-4 ..... SMALL BUSINESS ADMINISTRATION ... LA ...95.3660 |... 0. FRN VN R | N | B RO 3.548 |...... 3.548 ....09/13/2018 ...|....09/10/2028 ...
831641-FM-2 ..... SMALL BUSINESS ADMINISTRATION ... LA ...94.2380 |... 0 . FU VI FORRRRL | B AU | B IO 3113 |...... 3.113 ....03/12/2019 ...|....03/10/2029 ...
831641-FP-5 ..... SMALL BUSINESS ADMINISTRATION ... LA . ...90.6730 |... . 0. RNV O | RN | I RO 2.078 |...... 2.078 ....03/16/2020 ...|....03/10/2030 ...
831641-FS-9 ..... SMALL BUSINESS ADMINISTRATION ... LA .. 387,491 |...84.2940 |... 387,491 0 . o0 o0 o0 e 1.304 |...... 1.304 ....09/14/2021 ...|....09/10/2031 ...
831641-FT-7 ..... SMALL BUSINESS ADMINISTRATION . LA ,424,975 1...91.0480 |. 1,424,975 |.. .0 .0 .2.938 |......2.938 ....03/14/2022 .. 03/10/2032 ...
831641-FW-0 ..... SMALL BUSINESS ADMINISTRATION . LA ,290,000 |. 104.1010 |. 1,290,000 |.. .0 0 | .5.688 |[......5.688 ....09/14/2023 .. 09/10/2033
83162C-SB-0 ..... SMALL BUSINESS ADMINISTRATION . LA . 32,906 |...98.9750 |. .0 .0 .5.630 [......5.630 ....10/07/2008 .. 10/01/2028
83162C-SD-6 . SMALL BUSINESS ADMINISTRATION . LA ..12,559 |. 102.3550 |. .0 0 | .6.770 |......6.770 ....11/04/2008 .. 11/01/2028
83162C-SE-4 . SMALL BUSINESS ADMINISTRATION . LA . 100.8200 |. .0 .0 ......6.220 |......6.220 ...12/09/2008 .. 12/01/2028 ...
83162C-SG-9 ..... SMALL BUSINESS ADMINISTRATION ... LA ...98.8940 |... 0 . o0 o0 0 e 5.720 |...... 5.720 ....01/06/2009 ...|....01/01/2029 ...
83162C-UN-1 ..... SMALL BUSINESS ADMINISTRATION ... LA ...93.4390 |... 0. o0 o0 [0 2.760 |...... 2.760 ....06/24/2017 ...|....01/01/2032 ...
831641-FL-4 ..... SMALL BUSINESS ADMINISTRATION ... LA ...95.3660 |... 0 . o0 o0 o0 e 3.548 |...... 3.548 ...09/13/2018 ...|....09/10/2028 ...
831641-FM-2 ..... SMALL BUSINESS ADMINISTRATION ... LA ...94.2380 |... 0. FRN VN R | N | B RN 3113 ..., 3.113 ....03/12/2019 ...}|....03/10/2029 ...
831641-FP-5 ..... SMALL BUSINESS ADMINISTRATION ... (PPN U PR B S ...90.6730 |... 0 . 0 0 o0 e 2.078 |...... 2.078 ...03/16/2020 ...|....03/10/2030 ...
831641-FS-9 ..... SMALL BUSINESS ADMINISTRATION .....ovvvvvvennnvevevnnnns foee ven | neeene | s LA ...84.2940 |.................263,818 |.................312,974 [................312,974 |................. [ [0 e | I RPN | FPTTO 1.304 |...... 1.304 ...09/14/2021 ... 1|....09/10/2031 ...
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831641-FT-7 ..... SMALL BUSINESS ADMINISTRATION .....ovvvvvvennnvvvevnnnns foee ven | oeeeenn | s LA e 1,093,471 1...91.0480 |.....couunnnnnnns 995,581 [...oovvunnnnns 1,008,471 [ooovvvnnnnnns 1,003,471 |oovvvinnnns [ [ [ 0 )...... 2.938 |...... 2.938 [MS ... [iiiiiininnns 10,738 [.oovvvennnnnnns 32,023 |....03/14/2022 ...|....03/10/2032 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and
Structured Securities 15,225,552 | XXX 14,563,007 15,220,163 15,225,552 182,545 300,582 XXX XXX
0109999999. Total - U.S. Government Bonds 77,071,179 | XXX 76,738,041 77,356,271 77,159,390 716,123 1,366,321 XXX XXX
40426U-AA-3 ..... [HNA 2015 LLC ... LA 123,564 |...95.5360 |. .. 117,379 .120,569 |.. ...07/15/2020 .. 06/30/2027 ...
553737-AA-5 ..... [MSN 41079 AND 41084 LTD LA . 39,788 |...98.7580 |. ..39,788 |.. 0 | ...09/12/2012 .. 07/13/2024 ...
802722-AA-6 ..... SANTA ROSA LEASING LLC .... LA . 14,265 ...98.9150 |... L0 ....09/11/2012 ...|....08/15/2024 ...
92242\-AA-2 ...... VCM LEASE SA LA .. 188,992 |...95.7860 |... ... (1,369) | ....07/15/2020 ...|....09/28/2027 ...
937255-AA-5 ... WASHINGTON AIRCRAFT 1 CO .. LA .. 209,240 |...96.0150 |... L (1731) ). ....07/15/2020 ...|....09/15/2026 ...
40426U-AA-3 ..... HNA 2015 LLC LA . 96,105 |...95.5360 |... . ... (631) . ....07/15/2020 ...|....06/30/2027 ...
90373R-AA-8 ..... ULANI MSN 35940 LLC LA . 79,188 |...97.7630 |... ...04/17/2015 ...|....05/16/2025 ...
90376P-FJ-5 ..... INT DEVELOPMENT FIN CORP .. LA .. 565,000 |. 107.7040 |... 608,526 |.... ....565,000 N ....10/20/2022 ...|....10/22/2025 ...
922420-AA-2 ... VCM LEASE SA LA .. 145,888 |...95.7860 |... 131,706 |.... ... 141,977 ... (1,057) | ....07/15/2020 ...|....09/28/2027 ...
937255-AA-5 WASHINGTON AIRCRAFT 1 CO .. LA .. 162,743 |...96.0150 |... .. 157,607 . (1,347) . ....07/15/2020 ...|....09/15/2026 ...
302155-BA-3 . EXP IMP IMB .... LA . 83,826 |...96.9180 |. .. 300 ... 11/17/2014 .. 11/12/2026
40426U-AA-3 . HNA 2015 LLC ... LA . 66,930 |...95.5360 |. . (4,349) ....07/15/2020 .. 06/30/2027
553737-AA-5 ..... [MSN 41079 AND 41084 LTD LA . 20,759 |...98.7580 |. .0 | ....09/12/2012 .. 07/13/2024 ...
716540-BT-8 ..... PETROLEOS MEX|CANOS LA . 60,000 |...96.0170 |... 0] ....10/08/2014 ...|....04/15/2025 ...
90373R-AA-8 ..... ULANI MSN 35940 LLC LA . 57,016 |...97.7630 |... ... (65)[. ....04/17/2015 ...|....05/16/2025 ...
92242-AA-2 ...... VCM LEASE SA RPN [ PO DY SR ..99,469 |...95.7860 |... . . .. L (720) . ....07/15/2020 ...|....09/28/2027 ...
937255-AA-5 ... WASHINGTON ATRCRAFT 1 €0 ...evvvvvvvvnnnninvinnnnnnnnnnns fooe von | oneeeee | ceeeeeees LA e 112,142 1...96.0150 [....ccovnnnnnnnns 101,489 |o.iiiiiinnnn 105,701 ovveeniiiinnnn 108,603 ...07/15/2020 ... |....09/15/2026 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 2,124,915 [ XXX 2,043,015 2,055,962 2,089,491 (16,771) XXX XXX
0309999999. Total - All Other Government Bonds 2,124,915 [ XXX 2,043,015 2,055,962 2,089,491 (16,771) XXX XXX
010268-CP-3 ..... ALABAMA FEDERAL AID HIGHWAY Fl ooeeeeeeeeeceeieees [ e | s L ACFE s 310,000 |...90.5030 310,000 |-eeevrunneaeens 310,000 ....10/07/2021 ...|....09/01/2027 ...
13063D-MB-1 ..... CALIFORNIA ST .. .. 1.CFE ..|... .. 160,127 |...93.9740 |... . 175,000 |.. ... 161,307 ....06/22/2023 ...|....04/01/2029 ...
419792-D7-8 ..... HAWALL ST .. 1.CFE ..|... .. 297,539 |...89.1450 |... ..350,000 |.. ....299,860 ....09/29/2023 ...|....10/01/2028 ...
419792-M4-5 ... HAWALL ST .. 1.CFE ..|... .. 360,945 |. 104.6660 |... ..350,000 |.. ....360,885 ....12/07/2023 ...|....10/01/2029 ...
45506E-CS-0 ..... INDIANA ST FIN AUTH REVENUE . .. 1.EFE ..|... .. 370,000 |...91.6700 |... . 370,000 |.. ... 370,000 ....10/15/2021 ...|....03/01/2027 ...
54627R-AR-1 ..... LOUISIANA ST LOCAL GOVT ENVRNM ... .. 1.AFE ..|... .. 673,174 |. 100.7420 |... . 674,118 |.. ....673,229 ...06/07/2023 ...|....06/01/2031 ...
57582R-L3-8 ..... MASSACHUSETTS ST .. 1.BFE ..|... .. 348,738 |...87.4940 |... 358,727 |.... . 410,000 |.. ....349,811 ....11/22/2023 ...|....11/01/2028 ...
576004-HG-3 ..... MASSACHUSETTS ST SPL OBLG REVE ... .. 1.AFE ..|... .. 272,933 |...99.1880 |... 280,226 |.... ....273,346 ....08/02/2023 ...|....07/15/2031 ...
64990F-D8-4 ..... NEW YORK ST DORM AUTH ST PERSO .. 1.BFE .. 184,994 |...88.1580 |. ..176,315 |. .188,512 |.. ....03/18/2022 .. 03/15/2029
678908-32-5 ..... OKLAHOMA ST DEV FIN AUTH .. .. 1.AFE .. 146,956 |...98.2850 |. .. 144,436 |. .146,956 |.. ....07/08/2022 .. 02/01/2034
678908-4C-5 ..... OKLAHOMA ST DEV FIN AUTH .. . .. 1.LAFE .. 177,267 |...96.6870 |. ..183,363 |. 177,408 |.. ....10/13/2023 .. 05/01/2037
678908-4F-8 ..... OKLAHOMA ST DEV FIN AUTH ....covviieiiiiiiiiineecciinns feen e .. 1.AFE .. 135,139 |...97.7160 |. 132,053 135,139 |.. ....08/31/2022 .. 12/01/2033 ...
68607L-XQ-5 ..... OREGON ST .......... .. 1.BFE .. . 102.3330 |. ..332,584 ..325,000 .353,472 |.. ...03/01/2022 .. 06/01/2027 ...
70914P-MJ-8 ..... PENNSYLVANIA ST .. .. 1.DFE ..|... . 103.9690 |... 467,858 |.... ..450,000 |.. ....460,337 ...06/12/2023 ...|....02/15/2030 ...
83755L-J7-2 ..... SOUTH DAKOTA ST BLDG AUTH REVE ... .. 1.BFE ..|... ...96.3110 |... 351,537 |.... ..365,000 |.. ....365,000 ....10/18/2019 ...|....06/01/2025 ...
88258\1-AA-3 ..... TEXAS NATURAL GAS SECLRITIZIN .... .. 1.AFE ..|... . 101.9140 |... 509,569 |.... . 500,000 |.. ....505,174 ...03/10/2023 ... |....04/01/2035 ...
88275F-2U-6 ..... TEXAS ST DEPT OF HSG ~ CMNTY A ... .. 1.LAFE ..|... . 103.5320 |... ..365,000 |.. ....375,022 ....12/07/2023 ...|....09/01/2053 ...
010268-CP-3 ..... ALABAMA FEDERAL AID HIGHWAY FI .. .. 1.CFE ..|... ...90.5030 |... ..195,000 |.. ...195,000 ....10/07/2021 ...|....09/01/2027 ...
13063D-MB-1 ..... CALIFORNIA ST .. .. 1.CFE ..|... ...93.9740 |... ...75,000 |.. ...06/22/2023 ...|....04/01/2029 ...
419792-4-5 ... HAWALT ST ....... .. 1.CFE .. . 104.6660 |. ..350,000 ....12/07/2023 .. 10/01/2029 ...
45506E-CT-8 ..... INDIANA ST FIN AUTH REVENUE . .. 1.EFE .. ...90.2990 |. ..220,000 .. ....10/15/2021 .. 03/01/2028 ...
54627R-AR-1 ... LOUISIANA ST LOCAL GOVT ENVRNM L 1AFE ... . 100.7420 |... ..304,738 |.. ...304,239 ...06/07/2023 ...|....06/01/2031 ...
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576004-HG-3 ..... MASSACHUSETTS ST SPL OBLG REVE ......ccevvvenvvvvrnnnnsfoee e e | s CAFE e 127,369 |...99.1880 131,842 | 127,561 | 0 fooeiriiiennnnn 192 |0 0 40110 L L3 (VN [V R AR 2,499 | 0 [....08/02/2023 ...|....07/15/2031 ...
64990F-D8-4 ..... NEW YORK ST DORM AUTH ST PERSO .. 1.BFE ..|... .. 115,621 |...88.1580 |... ..125,000 |.. ... 117,820 O 1,249 |0 0 ] 10952 | 1.952 ....03/18/2022 ...|....03/15/2029 ...
678908-4F-8 ..... OKLAHOMA ST DEV FIN AUTH .. 1.AFE ..|... .. 229,499 |...97.7160 |... ....229,678 O e 174 0 [0l 40135 | 4.135 ...04/27/2023 ...|....12/01/2033 ...
70914P-MJ-8 ..... PENNSYLVANIA ST .. 1.DFE ..|... .. 230,562 |. 103.9690 |... ....230,169 O e (393) [0 e l0 el 50450 |l 5.450 ....06/12/2023 ...|....02/15/2030 ...
83755L-M2-9 ..... SOUTH DAKOTA ST BLDG AUTH REVE ... .. 1.B FE ..|... .. 345,000 |...92.1560 |... ....345,000 O 0 0 [0 | 10194 1.194 ....08/12/2020 ...|....06/01/2026 ...
882581-AA-3 ..... TEXAS NATURAL GAS SECWRITIZIN .... .. 1.AFE ..|... .. 256,888 |. 101.9140 |... ....256,634 O e (254) [0 feeeiil0 el 50102 | 5.102 ...06/01/2023 ...|....04/01/2035 ...
88275F-2U-6 ..... TEXAS ST DEPT OF HSG ~ CMNTY A ... .. 1.AFE ..|... .. 148,983 |. 103.5320 |... ....148,982 L N 22 AR N RPN | I RN 2~ 1 I AN 6.250 ....12/07/2023 ...|....09/01/2053 ...
010268-CP-3 ..... ALABAMA FEDERAL AID HIGHWAY FI .. .. 1.CFE ..|... .. 160,000 |...90.5030 |... .. 160,000 O 0 0 0 el 10547 | 1.547 ....10/07/2021 ...|....09/01/2027 ...
45506E-CT-8 ..... INDIANA ST FIN AUTH REVENLE .... .. 1.EFE .. 190,000 |...90.2990 |. 190,000 |.. .0 .1.994 ....10/15/2021 .. 03/01/2028
83755L-J7-2 . SOUTH DAKOTA ST BLDG AUTH REVE .. 1.BFE .. 185,000 |...96.3110 |. . N 185,000 |.. .0 ... 2.249 ....10/18/2019 .. 06/01/2025 ...
97705M-VM-4 ..... WISCONSIN ST coveene | eeveeenen 1B FE L .. 100,000 |...88.7350 |... ...88,735 |.... . 100,000 |.. .. 100,000 Ol o0 000010231 ) 1.231 ...09/02/2021 ... |....05/01/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 8,749,582 | XXX 8,583,864 8,832,956 8,745,558 0 XXX XXX XXX
5741R-18-6 ..... MARYLAND ST CMNTY DEV ADMIN DE .. 1.BFE .. ...97.0730 |. 38,829 |. 40,000 ..40,000 |.. .0 .3.242 ...04/07/2017 .. 09/01/2048 ...
658207-3D-5 ..... NORTH CAROLINA ST HSG FIN AGY . .. 1.BFE .. . 105.3000 |. ..605,472 |. ..575,000 .585,533 |.. .0 ......6.500 ....11/09/2023 .. 01/01/2055 ...
83756C-7X-7 ..... SOUTH DAKOTA ST HSG DEV AUTH ... .. 1.AFE ..|... . 103.5330 |... 496,957 |.... . 480,000 |.. ... 480,000 O 0 0 [0 111062009 |- 6.009 ....11/16/2023 ...|....05/01/2054 ...
880461-2F-4 ..... TENNESSEE HSG DEV AGY RSDL FIN ... .. 1.B FE ..|... ...95.3810 |... 271,835 |.... ..285,000 |.. ....268,257 O e 185 0 000000032500 |- 3.500 ....07/26/2023 ...|....07/01/2050 ...
93978T-4L-0 ..... WASHINGTON ST HSG FIN COMMISSI ... .. 1.AFE ..|... . 100.5850 |... 352,048 |.... ...357,386 O e (62) [0 o0 002250500 |- 5.500 ...04/27/2023 ...|....12/01/2053 ...
5741R-18-6 ..... MARYLAND ST CMNTY DEV ADMIN DE ... .. 1.B FE ..|... ...97.0730 |... ...24,268 |.... O 0 0 [0 00000 3.242 | 3.242 ...04/07/2017 ...|....09/01/2048 ...
658207-3D-5 ..... NORTH CAROLINA ST HSG FIN AGY .... .. 1.BFE ..|... . 105.3000 |... ..279,044 |.... . JUJ AU (- FORRRURPRRRR | R FUUUPRPRRRPIN | ) SO - 1841 I AU 6.500 ....11/09/2023 ...|....01/01/2055 ...
83756C-7X-7 ..... SOUTH DAKOTA ST HSG DEV AUTH ... .. 1.AFE ..|... . . 103.5330 |... 212,242 |.... ....205,000 O 0 0 [0 000006.009 . 6.009 ....11/16/2023 ...|....05/01/2054 ...
880461-2F-4 ..... TENNESSEE HSG DEV AGY RSDL FIN .. 1.BFE ..|... .. 117,589 |...95.3810 |... 119,226 |.... . . ... 117,657 O e 68 o0 k00022080500 |- 3.500 ....07/26/2023 ...|....07/01/2050 ...
93978T-4L-0 ..... WASHINGTON ST HSG FIN COMMISSI ... .. 1.AFE ..|... .. 183,830 |. 100.5850 |... ..181,083 |.... . 180,000 |.. ....183,798 LU Y £ 2 AR N RPN | ) SN T8 41 I AN 5.500 ....04/27/2023 ...|....12/01/2053 ...
5741R-18-6 ..... MARYLAND ST CMNTY DEV ADMIN DE .. 1.BFE .. . 25,000 |...97.0730 |. ... 24,268 |. 25,000 ..25,000 |.. .0 ee.. 3.242 ....04/07/2017 .. 09/01/2048 ...
93978T-4L-0 ..... WASHINGTON ST HSG FIN COMMISSI ... [ PP o | eeveeeeen | LAFE L .. 148,086 |. 100.5850 |... 145,849 |.... ..145,000 |.. .. 148,060 O e (26) o0 o0 ).000.5.500 . 5.500 ...04/27/2023 ...|....12/01/2053 ...
0429999999. Subtotal - Bonds - U.S. States, Territories and Possessions -
Residential Mortgage-Backed Securities 2,705,461 | XXX 2,751,091 2,700,000 2,705,545 0 XXX XXX 19,367 2,279 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 11,455,043 [ XXX 11,334,955 11,532,956 11,451,103 0 XXX XXX 83,084 191, 166 XXX XXX
052430-FC-4 ... AUSTIN TX INDEP SCH DIST .. 1.B FE ..|... . 103.1490 |... 361,022 |.... ....363,658 O e (151 0 o0 50141 5.141 ....06/04/2023 ...}|....08/01/2030 ...
158855-EX-0 ..... CHANDLER AZ EXCISE TAX REVENUE .. 1.LAFE .. ...91.5890 |[. ..196,916 |. .215,000 |.. .0 .1.701 ....11/19/2021 .. 07/01/2027
250375-LT-7 ..... DESERT CMNTY CLG DIST CA .. .. 1.CFE .. ...90.2960 |. ..266,373 |. .295,000 |.. .0 .2.023 ....11/24/2021 .. 08/01/2028
64971X-83-3 . NEW YORK CITY NY TRANSITIONAL . .. 1.LAFE .. ...95.4340 |. ..190,867 |. .200,133 |.. .0 .3.450 ....08/30/2022 .. 02/01/2029
663532-KN-8 ..... [NORTHAMPTON CNTY PA ... .. 1.BFE .. ...93.2570 |. 419,656 411,44 . .0 .2.441 . 11729/2022 .. 10/01/2027 ...
792905-DU-2 ..... [SAINT PAUL MN HSG ~ REDEV AUTH .. 1.F FE .. ...98.2810 |. ..201,477 .205,047 |.. .0 ......3.969 ....10/10/2018 .. 07/01/2025 ...
801686-S0-0 ..... SANTA CLARITA CA CMNTY CLG DIS ... .. 1.CFE ..|... ...96.3100 |... 216,698 |.... ....225,000 O 0 0 [0 0000.2.323 | 2.323 ....11/15/2019 ...|....08/01/2025 ...
802498-2C-2 ..... SANTA MONICA MALIBU CA UNIF SC .. 1.BFE ..|... ...86.7900 |... 433,952 |.... ....474,374 O 5,280 [0 o0 e 10197 | 1.197 ....02/11/2022 ...|....08/01/2028 ...
98816P-DC-3 ..... YSLETA TX INDEP SCH DIST .. 1.AFE ..|... . 101.2010 |... 455,404 |.... ....492,989 0 ] (16,019) o0 o0 00225000 |- 5.000 ...06/24/2020 ...|....08/15/2026 ...
052430-FC-4 ... AUSTIN TX INDEP SCH DIST .. 1.BFE ..|... . 103.1490 |... 180,511 |.... ....181,829 JLO I AU (75 FORRRURRRRR | R FUUUUPRPRRRIN | ) SO T 3 B AU 5.141 ....05/04/2023 ...|....08/01/2030 ...
1568855-EX-0 ..... CHANDLER AZ EXCISE TAX REVENUE .. 1.AFE ..|... ...91.5890 |... 123,645 |.... ....135,000 O 0 0 [0l 1701 | 1.701 ....11/19/2021 ...|....07/01/2027 ...
194740-PH-3 COLLIN CNTY TX .. 1.LAFE ..|... . ...93.0990 |... 316,538 |.... .. ...340,000 O 0 0 [0 e 12218 1.218 ....06/25/2020 ...|....02/15/2026 ...
438689-LP-4 . HONOLULU CITY ~ ONTY HI BRD OF .. 1.AFE .. 240,000 |...94.3280 |. ..226,388 |. ..240,000 .240,000 |.. .0 .1.933 ....03/12/2020 .. 07/01/2026 ...
64971X-83-3 . NEW YORK CITY NY TRANSITIONAL . .. 1.LAFE .. 125,109 |...95.4340 |. .. 119,292 |. ..125,000 .125,083 |.. .0 . 3.450 ....08/30/2022 .. 02/01/2029
663532-KN-8 ..... [NORTHAMPTON CNTY PA .......... .. 1.BFE .. 245,355 |...93.2570 |. ..256,456 |. ..275,000 251,419 |.. .0 .2.441 ... 11/20/2022 .. 10/01/2027
792905-DU-2 ..... [SAINT PAUL MN HSG ~ REDEV AUTH .. 1.F FE .. 155,146 |...98.2810 |. ..152,336 | ..155,000 .155,036 |.. .0 ......3.969 ....10/10/2018 .. 07/01/2025 ...
797272-08-3 ... SAN DIEGO CA CMNTY CLG DIST ... .. 1.BFE ..|.. .. 137,473 ]...93.6520 |... 145,161 |.... ..155,000 |.. ... 141,251 O 3415 0 0,002,407 ). 2.407 ... 11/21/2022 ... |....08/01/2027 ...
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802498-2C-2 ..... SANTA MONICA MALIBU CA UNIF SC ...cevvvveeeeveevinnnesfoee e e | s L ABFE s 232,328 |...86.7900 |.....oieiiinnnnn 216,976 |..eevvnneiinnnnn 250,000 ....ceeevnnnnnnns 237,187 oo 0 fooeerienn 2,615 il [0 1197 | LI 70 | S FO 1,287 [ooeiiiiiiiiinnnns 2,993 |....02/11/2022 ... |....08/01/2028 ...
158855-EX-0 ..... CHANDLER AZ EXCISE TAX REVENUE ... - TAFE L. .. 115,000 |...91.5890 |... . 115,000 |.. ... 115,000 O 0 0 [0 el 12701 | 1.701 | ....... ....11/19/2021 ...|....07/01/2027 ...
663532-KN-8 ... NORTHAMPTON CNTY PA .| 1.BFE ..|... .. 156,135 |...93.2570 |... . 175,000 |.. .... 159,994 O e 3561 [0 [0 2,441 | 2.441 (A0 ...... ....11/29/2022 ...|....10/01/2027 ...
792905-DU-2 ..... SAINT PAUL MN HSG ~ REDEV AUTH ... |- 1L.EFE ... .. 100,094 |...98.2810 |... . 100,000 |.. ....100,023 JLO I AU (5 FORRRRURRRRRY | R FUUUPRPRRRPIN | ) SO . 1 IO 3.969 (W ....... ....10/10/2018 ...|....07/01/2025 ...
79307T-C0-1 ... SAINT PAUL MN SALES TAX REVENU ... .| 1.DFE ..|... .. 190,000 |...98.2110 |... . . 190,000 |.. ... 190,000 O 0 0 [0 00000.2.939 | 2.939 |WN ...... ....03/08/2019 ...|....11/01/2024 ...
802498-2C-2 ..... SANTA MONICA MALIBU CA UNIF SC ...eeevvveineeeenmnenne oo won | nneee | s L ABFE s 241,621 ...86.7900 [.....ccevvnnnnnns 225,655 |..ceevunnienns 260,000 [eeeennnnnaaaaees 246,675 [..oooeeeennnnnnn 0 fooeeeeeeen 2,720 ovevvnineeeennn0 [0 | 1197 | 1.197 |FA ...... , ...02/11/2022 ...|....08/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 5,514,204 [ XXX 5,258,731 5,580,000 5,501,112 0 59,067 139,698 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 5,514,204 [ XXX 5,258,731 5,580,000 5,501,112 0 59,067 139,698 XXX XXX
3128JM-6Y-8 ..... FED HV LN PC POOL 1B2786 .......cevvunvvrevvnnnnenernnnn foon voe [ vneee | evneeeees [ TA s 8,564 1...99.7990 |.....oeviiirinnnnn 8,585 |oivviiiiiiiiiinn 8,603 [..oovvvviiiieennnn 8,564 |oenninnd 0 ...08/22/2008 ...|....02/01/2035 ...
3128PI-VZ-8 ..... FED HV LN PC POOL J16932 .. A ...97.6030 |... ...35,424 ... ...36,294 |.. 0 . ...09/04/2014 ...|....10/01/2026 ...
312884-AA-5 ... FED HV LN PC POOL 100001 .. A . 100.2290 |... ....6,505 |.... ....6,490 |.. 0. ....01/04/2007 ...|....01/01/2036 ...
31326F-E5-3 ..... FED HV LN PC POOL 2B1056 A . 102.1570 |... ...56,234 |.... ...55,046 |.. 0 . ....06/22/2016 ...|....12/01/2042 ...
31326G-K5-4 ..... FED HV LN PC POOL 2B2116 A . 101.6130 |... 0. ....01/08/2014 ...|....01/01/2044 ...
31326H-UM-7 ..... FED HV LN PC POOL 2B2968 A .101.7800 |... 0 . ....05/08/2014 ...|....07/01/2044 ...
31326H-NA-8 . FED HV LN PC POOL 2B3085 .. A . 101.5750 |. .0 ...06/06/2014 .. 09/01/2044
31326H-1IV-2 . FED HV LN PC POOL 2B3360 .. A ...99.4460 |. .0 ....08/22/2019 .. 11/01/2044
31326K-AN-7 ..... FED HV LN PC POOL 2B4513 .. A . 101.8870 |. .0 ...05/27/2015 .. 08/01/2045 ...
31326K-SH-8 ..... FED HV LN PC POOL 2B5033 A ...95.5910 |... 0 . ...08/22/2019 ...|....01/01/2046 ...
31326K-VX-2 ..... FED HV LN PC POOL 285130 A . 102.1550 |... 0. ....03/22/2019 ...|....02/01/2046 ...
31326K-XR-3 ..... FED HV LN PC POOL 285188 A ...95.6830 |... 0 . ....08/22/2019 ...|....03/01/2046 ...
31326M-AL-7 ..... FED HV LN PC POOL 2B6311 A . 100.1250 |... 0. ....06/28/2017 ...|....07/01/2047 ...
31326M-EY-5 ..... FED HV LN PC POOL 2B6451 A ...99.6950 |... 0 . ....06/27/2017 ...|....08/01/2047 ...
3133G7-GT-4 ..... FED HV LN PC POOL ON1110 A ...92.9480 |... 0. ....12/11/2019 ...|....12/01/2034 ...
3133G7-0A-4 ..... FED HM LN PC POOL QN1349 A ...94.8460 |... 0 . ...01/10/2020 ...|....01/01/2035 ...
31347A-V6-8 ..... FED HV LN PC POOL 840637 .. A . 101.4450 |... 0. ....03/22/2019 ...|....03/01/2047 ...
313585-R3-7 . FANNIEMAE GRANTOR TRUST A ...98.5590 |. .0 ....02/15/2008 .. 11/25/2040
31381J-N2-4 . FNVA POOL 462209 . A ...98.8980 |. .0 ....01/18/2007 .. 04/01/2036
3138E1-AY-3 ..... FNVA POOL AJ8122 . A ...97.5200 |. .0 ... 11/22/2011 .. 12/01/2041
3138EJ-Y2-8 ..... FNVA POOL AL2528 . A ...96.4460 |. .0 ...09/25/2012 .. 06/01/2032 ...
3138EJ-YX-0 ..... FNVA POOL AL2525 . A ...96.4480 |. .0 ...09/25/2012 .. 06/01/2032 ...
3138\B-MF-0 ..... FNVA POOL AP7557 . A . 101.9070 |... 0. ....03/22/2019 ...|....09/01/2042 ...
3138ID-J8-5 ... FNVA POOL AS3886 . A ...98.5530 |... 0 . ....11/04/2014 ...|....11/01/2024 ...
3138WG-PG-3 ..... FNVA POOL AS6722 . A ...95.8380 |... 0. ....02/17/2016 ...|....02/01/2031 ...
3138XL-6C-1 ..... FNVA POOL AV8966 ... A . 101.7200 |... 0 . ....12/12/2013 ...|....01/01/2044 ...
3138X0-J3-6 ..... FNVA POOL AW1181 ... A . 101.4470 |... 0. ....01/09/2014 ...|....03/01/2044 ...
3138XR-P5-2 ... FNVA POOL AW2243 . A . 101.9970 |... 0 . ....05/22/2014 ...|....06/01/2044 ...
3138XU-SK-9 . FNVA POOL AW5021 . A . 102.0470 |. .0 ....06/23/2014 .. 08/01/2044 ...
3138Y1-XR-1 ..... FNVA POOL AX0687 . A . 102.0660 |. .0 ....06/05/2014 .. 08/01/2044
3138Y1-XT-7 ..... FNVA POOL AX0689 . A . 102.1510 |. .0 ....06/28/2014 .. 08/01/2044
3138YW-2T-3 ..... FNVA POOL AZ5285 . A . 102.2630 |. .0 ...05/27/2015 .. 07/01/2045
313920-UC-4 .| FANNIEMAE WHOLE LOAN . A ...96.9020 |. .0 R ....05/07/2007 .. 05/25/2042 ...
31392F-DC-8 ..... FANNIEMAE GRANTOR TRUST ... A . 104.8%0 |... O feeeiieeen0 0 [ l0 0022.7.000 |- 7.000 | MTLY ....01/03/2007 ...|....07/25/2042 ...
31302M-H2-1 ... FHLMC STRUCTURED PASS THROUGH .. A ...99.7830 |... O 0 0 [0 00006.500 |- 6.500 | MTLY ...01/23/2008 ...|....02/25/2042 ...
313920-H3-9 ... FHLMC STRUCTURED PASS THROUGH .. A . 102.1400 |... O 0 0 feeiel0 002227500 |- 7.500 | MTLY ...01/03/2007 ...|....02/25/2042 ...
31393C-118-2 ... FANNIEMAE WHOLE LOAN ...evvvnniiiiiiiiiiiiiiiiiiiineens AL . 102.4140 0 fooeviiiiieeenn0 vl foniinnennn 0 ]40007.000 s 7.000 | MTLY ...01/03/2007 ...|....10/25/2042 ...
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31394J-D8-7 ..... FHLMC STRUCTURED PASS THROUGH ........cevvvnnvvvvimnnnns fooe ven | oeeeeen | s LA . 103.5280 |......ovnnnnnns 198,005 [oevvvivvnnnnnns 191,345 (0 (VN O N RN I SRR o 1R 4[4 I A 6.500 |MTLY oo Joveenririinnnnns 1,036 ...07/17/2009 ...|....07/25/2043 ...
31394J-0B-0 ..... FHLMC STRUCTURED PASS THROUGH .. LA ...93.0680 |... 0 . o0 o0 0 32931 1.000 |MTLY .... . 146 ... ....05/07/2007 ...|....07/25/2043 ...
31395M-2F-5 ... FHLMC STRUCTURED PASS THROUGH .. LA ...93.3160 |... 0. cend0 o0 [0 62212 1.000 |MTLY .... 162 |... ...05/07/2007 ...|....02/25/2045 ...
31396X-VY-7 ..... FANNIEMAE WHOLE LOAN . LA ...98.3610 |... 0 . ceet0 o0 0 ]l 60483 | 1.000 |MTLY .... ...10/17/2007 ...|....09/25/2037 ...
31401H-GA-4 ..... FNMA POOL 708593 LA . ...98.6750 |... 0. FUN VI O RN | I RO T (- T AN 1.000 |MTLY .... ....06/02/2007 ...|....05/01/2033 ...
3140EV-AN-7 ..... FNVA POOL BC0912 . LA .. 146,542 |...95.8650 |... 0 . et o0 fel0 0022232000 - 3.000 |MTLY .... ....05/09/2016 ...|....05/01/2031 ...
3140F0-KC-7 ..... FNVA POOL BC4790 . LA ... 94,684 |. 102.7020 |... 0. vl o0 0l 7424 1.000 |MTLY .... ....09/12/2016 ...|....10/01/2046 ...
3140FC-BJ-6 ..... FNMA POOL BD4540 .... LA ... 43,466 |. 102.4490 |... 0 . ceet0 o0 0 72253 1.000 |MTLY .... ....09/20/2016 ...|....10/01/2046 ...
3140GU-SS-7 . FNMA POOL BH5928 . LA 163,741 |. 100.6240 |. .0 .0 .1.000 | MTLY .... ....06/23/2017 .. 07/01/2047
3140H3-112-8 . FNVA POOL BJ2464 . LA . 86,443 |...99.4590 |. .0 0 | .1.000 |MTLY .... ....11/13/2017 .. 11/01/2047
3140J5-PS-2 ..... [FNMA POOL BM1332 . LA 120,061 |. 101.2420 |. . . .0 .0 ......1.000 |MTLY .... ....12/01/2017 .. 05/01/2047 ...
3140B-Y4-2 ..... FNMA POOL BN7030 . LA .. 402,453 |...91.4900 |... 387,744 |.... ....402,453 0 . ceet0 o0 0 2,473 ) 1.000 |MTLY .... ...07/19/2022 ...|....06/01/2052 ...
314040-P2-0 ..... FNVA POOL B02240 ... LA .. 261,212 ]...96.1420 |... ..245,645 |.... ...261,212 0. FUN VI R RN | I AR (<1< 18 AN 1.000 |MTLY .... ....08/01/2019 ...|....09/01/2049 ...
3140JW-PR-5 ... FNVA POOL B02231 ... LA ... 60,005 |...92.8500 |... 0 . et o0 k00012 2.500 - 2.500 [MTLY .... ....10/08/2019 ...|....09/01/2034 ...
3140JX-R6-7 ..... FNVMA POOL B03208 . LA .. 107,233 |...92.8490 |... 0. cend0 o0 [0 00002.500 ). 2.500 (MTLY .... ....10/08/2019 ...|....10/01/2034 ...
3140JX-82-5 ... FNMA POOL B03236 . LA .. 219,936 |...94.9630 |... 0 . ceel0 o0 0]l 2,765 | 1.000 |MTLY .... ....09/10/2019 ...|....11/01/2049 ...
3140JX-SH-2 ..... FNMA POOL BO3219 ... LA .. 138,054 |...92.8490 |... 0. vl o0 [0 00002.500 ). 2.500 (MTLY .... ....10/08/2019 ...|....10/01/2034 ...
3140K0-QJ-0 ..... FNMA POOL BO4956 .... LA ... 40,247 |...95.1430 |... 0 . o0 o0 0 ]l 2.835 | 1.000 |MTLY .... ...10/02/2019 ...|....11/01/2049 ...
3140K0-R5-9 ..... FNVMA POOL B05007 . LA . 36,604 |...95.0240 |... 0. vl o0 [0 0002.807 . 1.000 |MTLY .... ....10/02/2019 ...|....12/01/2049 ...
3140K1-50-5 . FNVA POOL B06254 . LA ...94.6520 |. .0 0 | .1.000 |MTLY .... ....10/03/2019 .. 12/01/2049
3140K4-2X-1 ..... FNVA POOL B08857 . LA ...95.5610 |. .0 .0 .1.000 |MTLY .... ....11/19/2019 .. 11/01/2049
3140L0-Y8-4 ..... FNVA POOL BT7934 . LA ...98.2410 |. .0 0 | .1.000 |MTLY .... ...10/19/2022 .. 10/01/2052
3140LX-EX-9 ..... FNVA POOL BT8249 . LA ...95.1900 |. .0 .0 .1.000 |MTLY .... ....06/21/2022 .. 07/01/2052 ...
3140LX-FJ-9 ..... FNVA POOL BT8268 . LA ...96.8150 |. . ..388,487 .0 0 | ......1.000 |MTLY .... ...07/19/2022 .. 08/01/2052 ...
3140LX-JV-8 ..... FNVA POOL BT8375 . LA ...96.2620 |... 822,524 |.... ..854,462 |.. ....855,797 0. cend0 o0 00000030975 1.000 |MTLY .... ....08/17/2022 ...|....09/01/2052 ...
3140MV-XX-1 ... FNVA POOL BV7893 . LA ...97.0720 |... 766,603 |.... ....7192,692 0 . o0 o0 0 4231 ) 1.000 |MTLY .... ....06/22/2022 ...|....07/01/2052 ...
3140MS-NS-0 ..... FNMA POOL BW1300 . LA ...98.5940 |... 793,701 |.... ....185,714 0. vl o0 [0l 4722 . 1.000 |MTLY .... ....10/18/2022 ...|....10/01/2052 ...
3140MS-RE-7 ..... FNVA POOL BW1384 . LA . 100.6500 |... 448,227 |.... ....443,107 0 . ceet0 o0 00100050801 1.000 |MTLY .... ...10/26/2022 ...|....12/01/2052 ...
31400A-0H-6 ..... FNMA POOL CA3155 . LA ...98.7410 |... ....177,654 0. FUN VN O RN I AT 3144 I AN 4.000 |MTLY .... ....02/08/2019 ...|....02/01/2034 ...
31400A-QJ-2 ... FNVA POOL CA3156 . LA ...98.7410 |... ... 124,301 0 . et o0 k0 ]012224.000 - 4.000 |MTLY .... ....02/08/2019 ...|....02/01/2034 ...
31412C-FL-9 . FNVA POOL 920971 . LA . 101.3030 |. 2,645 |.. .0 .0 .1.000 | MTLY .... ....01/31/2007 .. 01/01/2037 ...
314130-X6-0 ..... FNVA POOL 952601 . LA . 104.6000 |. ..16,584 |.. .0 0 | .6.000 |MTLY .... ....09/07/2007 .. 09/01/2037
31418A-BW-7 ..... FNVA POOL MA0952 . LA ...97.9310 |. 115,415 .. .0 .0 .4.000 |MTLY .... ...12/08/2011 .. 01/01/2032
31418R-ZL-8 ..... FNVA POOL AD4346 . LA ...98.7050 |. .. 13,79 |.. .0 0 | 1.000 |MTLY .... ....04/20/2010 .. 05/01/2040
3142BA-UN-3 . FED HV LN PC POOL 80269 LA ...91.2620 |. .836,682 |.. .0 .0 ......1.000 |MTLY .... ....06/18/2022 .. 05/01/2082 ...
3142BA-K0-4 ..... FED HV LN PC POOL 8C0303 LA ...94.5040 |... ....397,721 0 . ceet0 o0 0 80453 | 1.000 |MTLY .... ...06/21/2022 ...|....07/01/2052 ...
3142BA-LT-7 ..... FED HV LN PC POOL 8C0338 LA ...96.7730 |... ....834,507 0. vl o0 [0l 42231 1.000 |MTLY .... ....06/24/2022 ...|....07/01/2052 ...
3142BA-MP-4 ..... FED HV LN PC POOL 8C0366 LA ...96.3610 |... ....821,003 0 . ceet0 o0 0 ]l 40053 . 1.000 |MTLY .... ....08/17/2022 ...|....09/01/2052 ...
3142BA-PP-1 ..... FED HV LN PC POOL 80430 LA ...97.9300 |... ....268,612 0. vl o0 0]l 40562 . 1.000 |MTLY .... ....10/27/2022 ...|....11/01/2052 ...
3142BA-0R-6 ..... FED HV LN PC POOL 8C0464 LA . ...98.9070 |... ...409, 120 0 . o0 o0 0]l 40862 . 1.000 |MTLY .... ... 11/16/2022 ...|....12/01/2052 ...
35563P-35-6 ..... FREDDIE MAC ~ SCRT .... LA .. 309,399 |...88.3110 |... . .. 309,399 0. cen0 o0 [0 00222.000 . 2.000 |MTLY .... ....06/09/2021 ...|....11/25/2060 ...
35563P-BS-7 ... FREDDIE MAC ~ SCRT .... LA ,643,650 |...85.6920 |... 1,618,190 |.. ,643,650 0 . et o0 k0 .02223.000 - 3.000 |MTLY .... ...02/18/2022 ...|....07/25/2056 ...
35563P-0D-8 ..... FREDDIE MAC ~ SCRT .... LA ,551,782 |...88.1270 |... 1,512,493 |.. ,551,782 0. vl o0 00000032250 . 1.000 |MTLY .... ...02/18/2022 ...|....06/25/2057 ...
35563P-GG-8 . FREDDIE MAC ~ SCRT . LA . 55,086 |...94.4720 |. ...55,107 ..55,086 |.. .0 0 | ......3.500 |MTLY .... ....08/09/2018 .. 08/25/2057 ...
35563P-SU-4 FREDDIE MAC  SCRT .... 1AL .. 171,482 ]...90.5420 |... ..163,763 |. ... 171,482 0. 0 0 0,002,500 ). 2.500 [MTLY .... ...10/28/2020 ... |....05/25/2060 ...
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35563P-TK-5 ..... FREDDIE MAC ~ SCRT ...viivveiniiieeiininenecvniineeeeens oo ven e | s LA e 149,134 |...87.4540 |.......eevvnnnnns 123,848 [ovviiiiininnnns 141,614 | 149,134 [.oiiiinnnnnnnd (0 (VIR R | N RN | ) RN 2.500 |...... 2.500 (MTLY .... ....10/28/2020 ...|....05/25/2060 ...
35563P-1IF-2 ..... FREDDIE MAC ~ SCRT LA .. 344,339 |...89.9030 |... ....344,339 0 . JUU VI PR | B AU | ) IO 2.500 |...... 2.500 [MTLY .... ....04/08/2021 ...|....09/25/2060 ...
3128R-IN-3 ... FED HV LN PC POOL 847565 .. LA ... 31,908 |...99.7640 |... 0. RNV R | N | B RO 5.880 |...... 1.000 |MTLY .... ....06/13/2008 ...|....04/01/2036 ...
3128PI-VZ-8 ..... FED HV LN PC POOL J16932 LA . 54,796 |...97.6030 |... 0 . FUU VI FORPRRRL | B AU | ) IO 3.000 |...... 3.000 |MTLY .... ....09/04/2014 ...|....10/01/2026 ...
31326F-6U-7 ..... FED HV LN PC POOL 2B1783 LA . 101.6580 |... 0. FRRN VN R | N | B RN 5.850 .000 [MTLY .... ....07/15/2013 ...|....10/01/2043 ...
31326F-E5-3 ..... FED HV LN PC POOL 2B1056 LA . 102.1570 |... 0 . FUU VI FORRPRRRL | R AU | ) IO 6.932 .000 [MTLY .... ....06/22/2016 ...|....12/01/2042 ...
31326G-K5-4 ..... FED HV LN PC POOL 282116 LA . 101.6130 |... 0. FRN VN R | N | B RO 3.925 .000 [MTLY .... ....01/08/2014 ...|....01/01/2044 ...
31326H-UM-7 ..... FED HV LN PC POOL 2B2968 LA . 101.7800 |... 0 . JUU VI PR | B AU | ) IO 5.870 .000 [MTLY .... ....05/08/2014 ...|....07/01/2044 ...
31326H-1IV-2 . FED HV LN PC POOL 2B3360 .. LA ...99.4460 |. .0 .0 .3.185 [......1.000 | MTLY .... ....03/22/2019 .. 11/01/2044
31326K-AN-7 ..... FED HV LN PC POOL 284513 .. LA . 101.8870 |. .0 0 | .5.762 |......1.000 | MTLY .... ....05/27/2015 .. 08/01/2045
31326K-SII-8 ..... FED HV LN PC POOL 285033 .. LA ...95.5910 |. .0 .0 ......2.764 |......1.000 [MTLY .... ....03/22/2019 .. 01/01/2046 ...
31326K-VX-2 ..... FED HV LN PC POOL 285130 LA . 102.1550 |... 0 . o0 o0 0 e 7.120 .000 [MTLY .... ...08/22/2019 ...|....02/01/2046 ...
31326K-XR-3 ..... FED HV LN PC POOL 285188 LA ...95.6830 |... 0. FRN VN R | N | B RN 2.879 .000 [MTLY .... ....03/22/2019 ...|....03/01/2046 ...
31326L-JU-0 ..... FED HV LN PC POOL 2B5675 LA . 102.3810 |... 0 . o0 o0 0 e 7.367 .000 [MTLY .... ....10/18/2016 ...|....10/01/2046 ...
31326M-AL-7 ..... FED HV LN PC POOL 2B6311 LA . 100.1250 |... 0. FRN VN R | N | B RO 2.953 MTLY ... ...06/28/2017 ...|....07/01/2047 ...
31326M-EY-5 ..... FED HV LN PC POOL 2B6451 LA ...99.6950 |... 0 . FU VI FORRRRL | B AU | B IO 3.037 MTLY ... ....06/27/2017 ...|....08/01/2047 ...
3132GC-BU-7 ..... FED HV LN PC POOL U40176 LA ...96.0940 |... 0. FRN VN R | RN | B RO 3.000 MTLY ... ....02/09/2012 ...|....02/01/2027 ...
3133G7-GT-4 ..... FED HV LN PC POOL GN1110 LA ...92.9480 |... ....241,377 0 . JUU VI PR | B AU | ) IO 2.500 MTLY ... ....12/11/2019 ...|....12/01/2034 ...
3133G7-0A-4 ..... FED HV LN PC POOL QN1349 LA ...94.8460 |... ...210,292 0. FRN VN R | N | B RO 3.000 MTLY ... ....01/10/2020 ...|....01/01/2035 ...
31347A-V6-8 ..... [FED HM LN PC POOL 840637 .. LA . 101.4450 |. .0 0 | 4.184 |.. MTLY ... ....08/22/2019 .. 03/01/2047
31347A-V0-4 . FED HV LN PC POOL 840623 .. LA . 100.6840 |. .0 .0 2778 |.. MTLY ... ....08/23/2018 .. 05/01/2047
31349T-5R-8 . FED HV LN PC POOL 782656 LA . 100.7210 |. .0 0 | .4.661 |.. MTLY ... ....07/21/2008 .. 03/01/2036
3138E1-AY-3 ..... FNVA POOL AJ8122 . LA ...97.5200 |. .0 .0 .4.000 |.. MTLY ... ... 11/22/2011 .. 12/01/2041 ...
3138EJ-Y2-8 ..... FNVA POOL AL2528 . LA ...96.4460 |. ..266, 146 .0 0 | ......3.500 |.. MTLY ... ....09/25/2012 .. 06/01/2032 ...
3138EJ-YX-0 ..... FNMA POOL AL2525 . LA ...96.4480 |... ...46,919 |.. 0. RNV R | I N | B RO 3.500 MTLY ... ....09/25/2012 ...|....06/01/2032 ...
3138\B-MF-0 ..... FNVA POOL AP7557 . LA . 101.9070 |... ... 3,476 |.. 0 . o0 o0 0 e 7.307 MTLY ... ....08/22/2019 ...|....09/01/2042 ...
3138WD-J8-5 ... FNVA POOL AS3886 . LA ...98.5530 |... 0. NV O | N | B RO 2.500 MTLY ... ....11/04/2014 ...|....11/01/2024 ...
3138WG-PG-3 ..... FNVA POOL AS6722 . LA ...95.8380 |... 0 . FUU VI FORPRRRL | B AU | ) IO 3.000 MTLY ... ....02/17/2016 ...|....02/01/2031 ...
3138XL-6C-1 ..... FNVA POOL AV8966 . LA . 101.7200 |... 0. FRN VN R | N | B RN 3.965 MTLY ... ....12/12/2013 ...|....01/01/2044 ...
3138X0-J3-6 ..... FNVA POOL AW1181 ... LA . 101.4470 |... 0 . o0 el 0 o0 e 4.077 MTLY ... ....01/09/2014 ...|....03/01/2044 ...
3138XR-P5-2 . FNVA POOL AW2243 . LA . 101.9970 |. .0 .0 .5.840 |.. MTLY ... ....06/22/2014 .. 06/01/2044 ...
3138XU-SK-9 . FNVA POOL AW5021 . LA . 102.0470 |. .0 0 | .5.830 |.. MTLY ... ....06/23/2014 .. 08/01/2044
3138XU-WN-1 ... FNVMA POOL AW5119 . LA . 101.9510 |. .0 .0 4911 .. MTLY ... ....03/04/2014 .. 04/01/2044
3138XY-UK-8 ..... FNVA POOL AW8685 . LA . 102.1500 |. .0 0 | .5.840 |.. MTLY ... ....05/01/2014 .. 07/01/2044
3138Y1-XT-7 ..... FNVA POOL AX0689 . LA . 102.1510 |. .0 .0 ......5.840 |.. MTLY ... ....06/28/2014 .. 08/01/2044 ...
3138YW-2T-3 ..... FNVA POOL AZ5285 . LA . 102.2630 |... 0 . JUU VI PR | B AU | ) IO 5.866 MTLY ... ....05/27/2015 ...|....07/01/2045 ...
31393N-TF-6 ..... FHLMC STRUCTURED PASS THROUGH .. LA . 105.2970 |... 0. RNV O | N | B RO 7.000 MTLY ... ....06/13/2008 ...|....03/25/2043 ...
31394J-D8-7 ..... FHLMC STRUCTURED PASS THROUGH .. LA . 103.5280 |... 0 . o0 o0 0 6.500 MTLY ... ...07/17/2009 ...|....07/25/2043 ...
31394X-\D-5 ... FHLMC STRUCTURED PASS THROUGH .. LA . 102.7210 |... 0. RNV R | N | B RO 6.500 MTLY ... ....05/29/2008 ...|....03/25/2044 ...
31403C-29-5 ..... FNMA POOL 745168 LA . 102.3810 |... 0 . o0 el 0 0 e 5.883 MTLY ... ....08/04/2008 ...|....09/01/2035 ...
31403D-T0-2 ..... FNMA POOL 745859 . LA . ...99.8170 |... 0. FRN VN R | N | B RO 5.660 MTLY ... ...06/13/2008 ...|....11/01/2035 ...
3140EV-AN-7 ..... FNVA POOL BC0912 . LA .. 115,140 |...95.8650 |... 0 . JUU VI PR | B AU | ) IO 3.000 MTLY ... ....05/09/2016 ...|....05/01/2031 ...
3140F0-KC-7 ..... FNVA POOL BC4790 . LA . 71,337 |. 102.7020 |... 0. FRN VN R | RN | B RN 7.424 MTLY ... ....09/12/2016 ...|....10/01/2046 ...
3140FC-BJ-6 ..... FNVA POOL BD4540 . LA ..32,599 |. 102.4490 |. .0 0 | e 7.253 .. MTLY ... ...09/20/2016 .. 10/01/2046 ...
3140GU-SS-7 ..... FNMA POOL BH5928 ... 1AL .. 127,115 |. 100.6240 |... ..124,661 |. ... 127,115 0. 0 0 0 ) 2.861 MTLY ... ...06/23/2017 ...|....07/01/2047 ...
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3140J0-BM-1 ... FNMA POOL BO1843 LA ...95.8480 (0 (VIR R | N RN | B RO 3.016 |...... 1.000 |MTLY .... ....09/18/2019 ...|....08/01/2049 ...
314040-P2-0 ..... FNVA POOL B02240 ... LA ...96.1420 |... 0 . FUU VI FORPRRRL | B AU | ) IO 3.166 |...... 1.000 |MTLY .... ....08/01/2019 ...|....09/01/2049 ...
3140JW-PR-5 ... FNVA POOL B02231 ... LA ...92.8500 |... 0. FRN VN R | N | B RN 2.500 |...... 2.500 (MTLY .... ....10/08/2019 ...|....09/01/2034 ...
3140JX-R6-7 ..... FNVA POOL B03208 . LA ...92.8490 |... 0 . JUU VI PR | B AU | ) IO 2.500 |...... 2.500 [MTLY .... ....10/08/2019 ...|....10/01/2034 ...
3140JX-82-5 ... FNMA POOL B03236 . LA ...94.9630 |... . .. ... 171,379 0. NV O | N | B RO 2.765 |...... 1.000 |MTLY .... ....09/10/2019 ...|....11/01/2049 ...
3140JX-SH-2 ... FNVMA POOL BO3219 ... LA ...92.8490 |... . 105,618 |.. 0 . FUU VI FORRRRL | B AU | B IO 2.500 |...... 2.500 [MTLY .... ...10/08/2019 ...|....10/01/2034 ...
3140K0-QJ-0 ..... FNVA POOL BO4956 ... LA ...95.1430 |... ..32,211 .. 0. FRN VN R | N | B RO 2.835 |...... 1.000 |MTLY .... ....10/02/2019 ...|....11/01/2049 ...
3140K0-R5-9 ..... FNMA POOL B05007 . LA ...95.0240 |... ...28,233 |.. 0 . o0 o0 0 e 2.807 |...... 1.000 |MTLY .... ....10/02/2019 ...|....12/01/2049 ...
3140K1-50-5 . FNVA POOL B06254 . LA ...94.6520 |. .0 .0 .2.747 |......1.000 | MTLY .... ....10/03/2019 .. 12/01/2049
3140K4-2X-1 ..... FNVA POOL B08857 . LA ...95.5610 |. .0 0 | .3.092 |......1.000 | MTLY .... ....11/19/2019 .. 11/01/2049
3140MS-RE-7 ..... FNVA POOL BW1384 . LA . 100.6500 |. .0 .0 ......1.000 |MTLY .... ....10/26/2022 .. 12/01/2052 ...
3140N2-YE-5 ..... FNVA POOL BW9708 . LA ,525,956 |. 100.0650 |... ,525,956 0 . ceet0 o0 0 50122 1.000 |MTLY .... ...10/18/2022 ...|....11/01/2052 ...
31400A-0H-6 ..... FNMA POOL CA3155 . LA 133,240 |...98.7410 |... ... 133,240 0. FRN VN R | I N | I RO 4.000 |...... 4.000 |MTLY .... ....02/08/2019 ...|....02/01/2034 ...
31400A-QJ-2 ... FNVA POOL CA3156 . LA ... 91,698 |...98.7410 |... 0 . o0 el 0 o0 e 4.000 |...... 4.000 |MTLY .... ....02/08/2019 ...|....02/01/2034 ...
31418A-BW-7 ..... FNMA POOL MA0952 ... LA ... 76,943 1...97.9310 |... 0. FN VN O | N | B RO 4.000 |...... 4.000 |MTLY .... ....12/08/2011 ...|....01/01/2032 ...
35563P-35-6 ..... FREDDIE MAC ~ SCRT . LA .. 209,212 |...88.3110 |... . . . 0 . o0 o0 0 e 2.000 |...... 2.000 |MTLY .... ....06/09/2021 ...|....11/25/2060 ...
35563P-BS-7 ... FREDDIE MAC ~ SCRT .... LA ,054,316 |...85.6920 |... 889,221 |.... 1, ,054,316 0. FRN VN R | RN | B RO 3.000 |...... 3.000 |MTLY .... ....02/18/2022 ...|....07/25/20%6 ...
35563P-0D-8 ..... FREDDIE MAC ~ SCRT .... LA .. 996,429 |...88.1270 |... 855,889 |.... 0 . o0 o0 o0 e 3.250 |...... 1.000 |MTLY .... ...02/18/2022 ...|....06/25/2057 ...
35563P-GG-8 ..... FREDDIE MAC ~ SCRT .... LA .. 45,136 |...94.4720 |... .. 42,874 ... 0. RNV R | I N | B RO 3.500 |...... 3.500 (MTLY .... ....08/09/2018 ...|....08/25/2057 ...
35563P-SU-4 .| FREDDIE MAC ~ SCRT . LA ...90.5420 |. .0 0 | .2.500 |......2.500 | MTLY .... ....10/28/2020 .. 05/25/2060
35563P-TK-5 . FREDDIE MAC ~ SCRT . LA ...87.4540 |. .0 .0 .2.500 |......2.500 | MTLY .... ....10/28/2020 .. 05/25/2060
35563P-1IF-2 . FREDDIE MAC ~ SCRT .... LA ...89.9030 |. .0 0 | .2.500 |......2.500 | MTLY .... ....04/08/2021 .. 09/25/2060
3128K9-30-5 . FED HV LN PC POOL A48907 LA . 103.7400 |. .0 .0 .6.000 |[......6.000 |MTLY .... ....05/09/2006 .. 05/01/2036 ...
3128\7-GK-6 ..... [FED HM LN PC POOL GO5302 .. LA . 103.2120 |. .0 0 | ......5.500 |......5.500 [MTLY .... ....03/10/2009 .. 10/01/2038 ...
31202H-X4-1 ... FED HV LN PC POOL C01599 LA . 102.3090 |... 0. FRRN VN R | N | B RN 5.500 |...... 5.500 [MTLY .... ....08/11/2008 ...|....08/01/2033 ...
31349T-GE-5 ... FED HV LN PC POOL 781997 .. LA . 101.4570 |... 0 . o0 o0 0 e 6.362 |...... 1.000 |MTLY .... ...10/28/2004 ...|....10/01/2034 ...
31398P-BG-3 ..... FANNIE MAE LA ...99.5400 |... 0. FN VN O | N | B RO 4.000 |...... 4.000 |MTLY .... ....04/14/2010 ...|....04/25/2025 ...
31405M-PC-5 ... FNVMA POOL 793419 ... LA . 100.2980 |... 0 . o0 o0 0 6.050 |...... 1.000 |MTLY .... ...09/14/2004 ...|....08/01/2034 ...
31405R-DL-7 ..... FNVA POOL 796707 ... LA ...99.6090 |... 0. RNV R | I RN | B RN 6.060 |...... 1.000 |MTLY .... ....10/06/2004 ...|....09/01/2034 ...
31405U-3N-7 FNMA POOL 800105 . LA . 103.0610 |... 0 . o0 el 0 0 e 5.500 |...... 5.500 [MTLY .... ....08/09/2005 ...|....12/01/2034 ...
314068-U2-4 . FNVA POOL 805301 . LA . 104.4110 |. .0 .0 .6.500 |......6.500 |MTLY .... ....04/10/2006 .. 01/01/2035 ...
31406G-JS-9 . FNVA POOL 809473 . LA ...99.5540 |. .0 0 | .4.020 |......1.000 | MTLY .... ....01/19/2005 .. 02/01/2035
31409T-UJ-5 . FNVA POOL 878185 . LA . 101.6670 |. .0 .0 .5.500 [......5.500 |MTLY .... ...09/11/2006 .. 08/01/2036
31410B-FX-7 ..... FNVA POOL 884082 . LA . 102.1470 |. .0 0 | .5.500 |[......5.500 | MTLY .... ....09/11/2006 .. 06/01/2036
31414K-C6-5 . FNVA POOL 968193 . LA . 103.0700 |. .0 .0 ......5.500 |......5.500 [MTLY .... ....08/11/2009 .. 01/01/2038 ...
3128JL-7R-3 ..... FED HV LN PC POOL 1B1751 .. LA ...99.5370 |... 0 . o0 o0 o0 e 5.692 |...... 1.000 |MTLY .... ....12/21/2004 ...|....06/01/2034 ...
312815-05-2 ... FED HV LN PC POOL GO3776 .. LA . 104.5970 |... 0. FRN VN O | I RN | B RN 6.000 |...... 6.000 |MTLY .... ....08/11/2008 ...|....01/01/2038 ...
3128\7-GK-6 ..... FED HV LN PC POOL G05302 .. LA . 103.2120 |... 0 . o0 el 0 0 e 5.500 |...... 5.500 [MTLY .... ...03/10/2009 ...|....10/01/2038 ...
3128\D-V5-9 ..... FED HV LN PC POOL G14936 LA ...98.2850 |... 0. FN VN O | N | B RO 4.000 |...... 4.000 |MTLY .... ....09/16/2014 ...|....11/01/2028 ...
3128\D-XH-1 ..... FED HV LN PC POOL G14980 LA ...98.7400 |... 0 . o0 el 0 o0 e 4.000 |...... 4.000 |MTLY .... ....09/16/2014 ...|....06/01/2025 ...
3128\J-W4-8 ..... FED HV LN PC POOL G08666 .. LA ...91.6810 |... 350,167 |.... ....387,492 0. FRN VN O | RN | I RO 3.000 |...... 3.000 |MTLY .... ....10/22/2015 ...|....09/01/2045 ...
3128\J-18-9 ..... FED HV LN PC POOL G08670 .. LA ...91.6490 |... 497,004 |.... ....550, 168 0 . JUU VI PR | B AU | ) IO 3.000 |...... 3.000 |MTLY .... ...10/22/2015 ...|....10/01/2045 ...
3128MJ-WO-7 ..... FED HV LN PC POOL G08671 .. LA ...93.5700 |... 346,563 |.... 370, ...380,420 0. FRN VN R | N | B RO 3.500 |...... 3.500 (MTLY .... ....11/21/2016 ...|....10/01/2045 ...
3128\J-X4-7 ..... FED HV LN PC POOL G0O8698 .. LA ...93.3530 |. ..464,078 |. 497,123 510,600 |.. .0 0 | ......3.500 |......3.500 [MTLY .... ....11/21/2016 .. 03/01/2046 ...
3128\lJ-X8-8 ..... FED HV LN PC POOL G08702 .. 1AL ...93.5700 |... 582,589 |.... ..622,623 |. ...639,502 0. 0 0 0 3.500 |...... 3.500 [MTLY .... ...11/21/2016 ...|....04/01/2046 ...
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3128WM-MG-5 ..... FED HV LN PC POOL G18358 .........cevunvivvinnnnninnnnns A ...98.7500 (0 (VIR R | N RN | B FON 4.000 |...... 4.000 |MTLY .... ....09/16/2014 ...|....07/01/2025 ...
3128\-XB-4 ..... FED HV LN PC POOL G18673 .. A ...95.5970 |... 0 . FUU VI FORPRRRL | B AU | ) IO 3.000 |...... 3.000 |MTLY .... ...07/25/2018 ...|....01/01/2033 ...
3128PR-NT-3 ..... FED HV LN PC POOL J12170 .. A ...98.7410 |... 0. FRN VN R | I N | I RO 4.000 |...... 4.000 |MTLY .... ....09/16/2014 ...|....05/01/2025 ...
31202H-PS-7 ... FED HV LN PC POOL C01333 A . 104.4750 |... 0 . o0 el 0 0 e 5.500 |...... 5.500 [MTLY .... ....06/25/2003 ...|....02/01/2032 ...
31202H-X4-1 ... FED HV LN PC POOL C01599 A ..44,230 |. 102.3090 |... . .. 0. FRRN VN R | N | B RN 5.500 |...... 5.500 [MTLY .... ....08/11/2008 ...|....08/01/2033 ...
31320U-BB-8 ..... FED HV LN PC POOL Q37233 A 2,317,041 [...91.6810 |... .2,283,854 |.. ....2,317,041 0 . FUU VI FORPRRL | B AU | ) IO 3.000 |...... 3.000 |MTLY .... ...10/22/2015 ...|....11/01/2045 ...
31320U-DN-0 ... FED HV LN PC POOL (37308 A .. 126,008 |...92.1790 |... .. 124,204 |.. 126,008 0. FRN VN R | N | B RO 3.000 |...... 3.000 |MTLY .... ....10/22/2015 ...|....11/01/2045 ...
31349T-GE-5 ... FED HV LN PC POOL 781997 .. A . 101.4570 |... 0 . o0 o0 0 e 6.362 |...... 1.000 |MTLY .... ...10/28/2004 ...|....10/01/2034 ...
31398P-BG-3 . FANNIE MAE ........ A ...99.5400 |. .0 .0 .4.000 |......4.000 |MTLY .... ....04/14/2010 .. 04/25/2025
31401A-G4-3 ..... FNVA POOL 702319 . A ...99.5150 |. .0 0 | .5.287 |......1.000 | MTLY .... ....04/29/2003 .. 05/01/2033
31403G-WI-9 ..... FNVA POOL 748373 . A . 100.5210 |. .0 .0 ......5.845 |......1.000 [MTLY .... ....11/24/2004 .. 08/01/2033 ...
31404E-HU-3 ... FNVA POOL 766243 . A ...98.9400 |... 0 . o0 o0 0 e 4.050 |...... 1.000 |MTLY .... ...07/22/2004 ...|....02/01/2034 ...
31404U-R6-9 ..... FNMA POOL 779109 . A ...99.1840 |... 0. RNV R | N | B RO 6.025 |...... 1.000 |MTLY .... ....06/27/2004 ...|....06/01/2034 ...
31405M-PC-5 ... FNVA POOL 793419 . A . 100.2980 |... 0 . o0 o0 0 6.050 |...... 1.000 |MTLY .... ...09/14/2004 ...|....08/01/2034 ...
31405N-73-2 ... FNVA POOL 794662 . A ...99.6460 |... 0. FRN VN R | N | B RO 5.93 |...... 1.000 |MTLY .... ....11/10/2004 ...|....10/01/2034 ...
31405U-3N-7 ... FNMA POOL 800105 . A . 103.0610 |... 0 . o0 el 0 0 e 5.500 |...... 5.500 [MTLY .... ....08/09/2005 ...|....12/01/2034 ...
314068-U2-4 ..... FNVA POOL 805301 . A . 104.4110 |... 0. FRN VN R | N | B RN 6.500 |...... 6.500 |MTLY .... ...04/10/2006 ...|....01/01/2035 ...
31410B-FX-7 ..... FNVA POOL 884082 . A . 102.1470 |... 0 . o0 el 0 0 e 5.500 |...... 5.500 [MTLY .... ...09/11/2006 ...|....06/01/2036 ...
31411E-KT-3 ..... FNVMA POOL 905806 . A . 103.0640 |... 0. FRRN VN R | N | B RN 5.500 |...... 5.500 [MTLY .... ....12/08/2006 ...|....01/01/2037 ...
314114-X0-4 ..... FNVA POOL 909787 . A . 104.5150 |. .0 0 | .6.000 |......6.000 |MTLY .... ....07/10/2007 .. 02/01/2037
31414L-20-1 ... FNVA POOL 969757 . A . 103.0670 |. .0 .0 .5.500 [......5.500 |MTLY .... ....08/11/2009 .. 02/01/2038
31416R-RB-1 ..... FNVA POOL AA7681 . A ...99.9310 |. .0 0 | .4.500 |......4.500 | MTLY .... ...09/16/2014 .. 06/01/2039
31419A-AH-0 ..... FNVA POOL AE0007 . A . 104.3880 |. .0 .0 .6.000 [......1.000 |MTLY .... ...09/16/2010 .. 12/01/2038 ...
3128LU-J5-6 ..... FED HV LN PC POOL 1J0284 A ...99.7040 |. .0 0 | oo 4,423 |......1.000 [MTLY ... ...10/06/2008 .. 03/01/2037 ...
3128LU-MF-0 ..... FED HV LN PC POOL 1J0358 A ...98.9010 |... 0. FRRN VN R | N | B RN 5.206 |...... 1.000 |MTLY .... ....10/06/2008 ...|....04/01/2037 ...
31280J-YY-6 ..... FED HV LN PC POOL 161627 .. A ...99.2190 |... 0 . o0 o0 o0 e 4.493 |...... 1.000 |MTLY .... ....10/06/2008 ...|....04/01/2037 ...
31326F-E5-3 ..... FED HV LN PC POOL 2B1056 .. A . 102.1570 |... 0. FRN VN R | N | B RO 6.932 |...... 1.000 |MTLY .... ...06/22/2016 ...|....12/01/2042 ...
313266-K5-4 ..... FED HV LN PC POOL 2B2116 A . 101.6130 |... 0 . o0 o0 o0 e 3.925 |...... 1.000 |MTLY .... ...01/08/2014 ...|....01/01/2044 ...
31326K-VX-2 ..... FED HV LN PC POOL 285130 A . 102.1550 |... 0. FN VN R | RN | B RO 7.120 MTLY ... ....03/22/2019 ...|....02/01/2046 ...
31326C-BU-7 ..... FED HV LN PC POOL U40176 A ...96.0940 |... 0 . FUU VI FORPRRRL | B AU | ) IO 3.000 MTLY ... ....02/09/2012 ...}|....02/01/2027 ...
31347A-V6-8 ..... FED HV LN PC POOL 840637 A . 101.4450 |. .0 .0 4.184 |.. MTLY ... ....03/22/2019 .. 03/01/2047 ...
3138\B-MF-0 ..... FNVA POOL AP7557 . A . 101.9070 |. .0 0 | .7.307 |.. MTLY ... ...08/22/2019 .. 09/01/2042
3138XG-UB-7 ..... FNVA POOL AV5077 . A . 101.4260 |. .0 .0 .4.109 |.. MTLY ... ....01/09/2014 .. 03/01/2044
3138X0-J3-6 . FNVA POOL AW1181 . A . 101.4470 |. .0 0 | 4.077 |.. MTLY ... ....01/09/2014 .. 03/01/2044
3138XR-P5-2 . FNVA POOL AW2243 . A . 101.9970 |. .0 .0 ......5.840 |.. MTLY ... ...06/22/2014 .. 06/01/2044 ...
3138XU-VQ-2 ... FNVA POOL AW5122 . A ...98.6620 |... 0 . o0 o0 o0 e 4.965 MTLY ... ....08/24/2014 ...|....05/01/2044 ...
31394J-D8-7 ..... FHLMC STRUCTURED PASS THROUGH .. A . 103.5280 |... 0. RNV R | N | B RO 6.500 MTLY ... ....07/17/2009 ...|....07/25/2043 ...
3140F0-KC-7 ..... FNMA POOL BC4790 A . 102.7020 |... 0 . o0 o0 o0 e 7.424 MTLY ... ...09/12/2016 ...|....10/01/2046 ...
3140FC-BJ-6 ..... FNVA POOL BD4540 ... A . 102.4490 |... 0. FRN VN R | N | B RO 7.253 MTLY ... ...09/20/2016 ...|....10/01/2046 ...
31410F-XE-O ..... FNVA POOL 888177 . A... . 100.5070 |... 0 . 0 0 0 5.647 MTLY ... ...10/06/2008 ...|....06/01/2036 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue e-

Backed Securities XXX 34,052,133 XXX XXX XXX XXX XXX
3137FA-RK-6 ..... FHLMC MULTIFAMILY STRUCTURED P ... ...99.3450 |... 219,659 i 19,982 |0 0 0 [0 e 4.998 |...... 1.000 |MTLY .... ....09/14/2017 ...|....01/25/2046 ...
3137FB-U7-9 ..... FHLMC MULTIFAMILY STRUCTURED P ... U [N . ...96.0000 |... .1,875,000 |.. 0 ... I POV PO 3.187 |...... 1.000 |MTLY .... ....08/01/2022 ...|....09/25/2027 ...
3137FN-UB-7 ..... FHLMC MULTIFAMILY STRUCTURED P .......ceevviviiivunnnnns AL ...96.2930 | 943,200 |l 979,608 |.............. 1,008,938 |..oovvvenninns [ [ [ 0 ...... 2.862 |...... 2.862 [MTLY .... ...07/17/2019 ...|....05/25/2026 ...
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3137H2-NU-4 ... FHLMC MULTIFAMILY STRUCTURED P ...covvvveneeeiviinines foee e e | s LA e 479,459 |...89.9350 |.....eiirennnnn 426,953 [oiiiiiiiiinnnns 474,735 |ovveeiiiiiinnnn 479,459 |.ooeiiiiinnnd (0 [V R N RN | I SO -4 I O 1.000 |MTLY .... ....09/21/2021 ...|....05/25/2051 ...
3137HB-36-7 ..... FHLMC MULTIFAMILY STRUCTURED P LA .. 368,937 |. 102.1870 |... . 370,000 |.. ....368,937 0 . et o0 0 1140860 |- 4.860 |MTLY .... ....11/28/2023 ...|....10/25/2028 ...
3138L9-YC-0 ..... FNMA POOL AM8806 LA .. 730,708 |...96.7480 |... ....730,703 0. cend0 o0 [0 ]0002.650 ). 2.650 [MTLY .... ....12/19/2019 ...|....06/01/2025 ...
3138LJ-PT-1 ..... FNMA POOL ANS833 . LA ...98.1390 |... ....662,797 0 . ceet0 o0 0 ]l 2,540 . 2.540 [MTLY .... ....12/17/2019 ...|....07/01/2024 ...
3140HS-PL-9 ..... FNVA POOL BL1326 . LA ...99.6110 |... ....700,219 0. vl o0 00000030120 . 3.120 [MTLY .... ....12/18/2018 ...|....01/01/2024 ...
3140HT-NY-1 ..... FNVA POOL BL2206 . LA ...98.9110 |... 459,936 |.... ....466,598 0 . et o0 0 022.2.800 |- 2.800 |MTLY .... ...03/21/2019 ...|....04/01/2024 ...
3140HV-PR-9 ..... FNVA POOL BL4031 . LA ...96.3190 |... 682,370 |.... ....715,089 0. cend0 o0 [0 000.2.280 . 2.280 [MTLY .... ...08/12/2019 ...|....05/01/2025 ...
3140HX-KK-5 ..... FNVA POOL BL5697 . LA ...99.2140 |... ....479,904 0 . et o0 0 62095 . 1.000 |MTLY .... ....12/11/2023 ...|....02/01/2030 ...
3140JA-VB-1 ..... FNVA POOL BM60O9 . LA ...98.7010 |. ..66,321 |.. .0 .0 .1.000 | MTLY .... ....06/24/2019 .. 06/01/2024
3140LD-MH-9 . FNMA POOL BS3059 . LA ...86.8730 |. .832,205 |.. .0 0 | .1.390 |MTLY ... ....08/13/2021 .. 11/01/2028
3140LH-X4-7 ..... FNVA POOL BS6998 . LA . 100.8000 |. . . .450,281 |.. .0 .0 .. 4730 |NTLY ... ....00/30/2022 .. 07/01/2027 ...
3140LH-X6-2 ..... FNMA POOL BS7000 . LA . 100.9120 |... 240,122 |.... . . ...238,100 0 . FUON VI PO | R AU | I FOOY S & (1 N AU 4.770 |MTLY ... ...09/30/2022 ...|....07/01/2027 ...
3140LJ-2T-2 ..... FNVA POOL BS7985 . LA . 100.7480 |... 785,836 |.... ... 780,000 |.. 773,205 0. vl o0 [0 4790 . 4.790 [MTLY .... ....07/27/2023 ...|....03/01/2028 ...
3140LJ-5H-5 ... FNVA POOL BS8047 . LA . 103.1050 |... ,076,29 |.... 1,043,878 |.. ,059,210 0 . FUON VI PO | R AU | I SO 1 <0 I AU 5.050 [MTLY .... ...02/28/2023 ...|....02/01/2029 ...
3140NU-CI-T7 ..... FNVA POOL BZ0084 ... LA . 103.4170 |... . 870,000 |.. ....882,744 0. cend0 o0 00000050000 . 5.090 [MTLY .... ....12/06/2023 ...|....01/01/2029 ...
3140NU-CX-5 ... FNVA POOL BZ0085 ... LA . . 103.8260 |... ...230,647 0 . et o0 0 00050180 |- 5.180 |MTLY .... ....11/14/2023 ...|....12/01/2028 ...
31410G-PN-7 ..... FNVMA POOL 888829 LA . 96,568 |...99.6030 |... 0. vl o0 [0 00005888 . 1.000 |MTLY .... ...10/17/2007 ...|....06/01/2037 ...
3137FA-RK-6 ..... FHLMC MULTIFAMILY STRUCTURED P ... LA . 15,456 |...99.3450 |... . 0 . ceet0 o0 0 4998 ). 1.000 |MTLY .... ....09/14/2017 ...|....01/25/2046 ...
3137FB-U7-9 FHLMC MULTIFAMILY STRUCTURED P ... 1.AFE .. 1,296,777 |...96.0000 |... ..1,176,005 |.... ,29,777 0. FUN VI R RN | AR 7 AN 1.000 |MTLY .... ....03/01/2022 ...|....09/25/2027 ...
3137FM-U6-7 ..... [FHLMC MULTIFAMILY STRUCTURED P LA 403,575 |...96.2930 |. ..377,317 . .403,575 |.. .0 0 | .2.862 |MTLY ... ...07/17/2019 .. 05/25/2026
3137H2-NU-4 ..... [FHLMC MULTIFAMILY STRUCTURED P LA 303,331 |...89.9350 |. ..270,113 |. .303,331 |.. .0 .0 .1.000 |MTLY .... ...09/2172021 .. 05/25/2051
3137HB-3G-7 ..... [FHLMC MULTIFAMILY STRUCTURED P LA 169,512 |. 102.1870 |. ..173,728 |. .169,512 |.. .0 0 | .4.860 |MTLY .... ....11/28/2023 .. 10/25/2028
3140HS-PL-9 . FNVA POOL BL1326 . LA 540,169 |...99.6110 |. 537,898 .540,169 |.. .0 .0 .3.120 | MTLY ... ...12/18/2018 .. 01/01/2024 ...
3140HT-NY-1 ..... FNVA POOL BL2206 . LA 341,169 |...98.9110 |. ..336,297 .341,169 |.. .0 0 | ......2.800 |MTLY .... ....03/21/2019 .. 04/01/2024 ...
3140HV-YL-2 ..... FNVA POOL BL4314 . LA .. 952,594 1...98.1640 |... 916,207 |.... ....962,594 0. cend0 o0 [0 ]l 2,425 ) 2.425 |NTLY ... ....08/28/2019 ...|....07/01/2024 ...
3140HI-KE-1 ..... FNVA POOL BL4792 . LA .. 602,531 |...95.7180 |... 574,308 |.... ....602,531 0 . et o0 0 012.2.080 |- 2.080 |MTLY .... ....10/03/2019 ...|....08/01/2025 ...
S140HI-NH-1 ... FNVA POOL BL4891 . LA ...97.5790 |... 575,715 |.... ....590,369 0. vl o0 [0 00002.100 ). 2.100 |MTLY .... ...10/01/2019 ...|....09/01/2024 ...
3140HX-KK-5 ..... FNVA POOL BL5697 . LA ...99.2140 |... ..218,271 |.... ...219,956 0 . et o0 0 62095 . 1.000 |MTLY .... ....12/11/2023 ...|....02/01/2030 ...
3140JA-VB-1 ..... FNVA POOL BM60O9 . LA ...98.7010 |... ...47,601 |.... 0. cend0 o0 0000003220 . 1.000 |MTLY .... ....06/24/2019 ...|....06/01/2024 ...
3140LD-MH-9 ..... FNMA POOL BS3059 ... LA ...86.8730 |... 477,800 |.... .. ...551,461 0 . ceet0 o0 0 12390 - 1.390 [MTLY ... ...08/13/2021 ...|....11/01/2028 ...
3140NU-CX-5 . FNVA POOL BZ0085 ... LA . 103.8260 |. ..114,209 |. . 110,000 .110,309 |.. .0 .0 .5.180 | MTLY .... ... 11/14/2023 .. 12/01/2028 ...
3137FA-RK-6 ..... FHLMC MULTIFAMILY STRUCTURED P AL ...99.3450 |. . 9,353 |. 19,414 9,555 |.. .0 0 | .1.000 |MTLY .... ....09/14/2017 .. 01/25/2046
3137FB-BX-3 ..... FHLMC MULTIFAMILY STRUCTURED P .. 1.AFE ...96.2060 |. ..259,756 |. . 270,000 .276,075 |.. .0 .0 . 3. 244 IMTLY ... ....03/22/2022 .. 08/26/2027
3137FB-U7-9 FHLMC MULTIFAMILY STRUCTURED P .. 1.LAFE .. ...96.0000 |. ..897,604 |. .989,785 |.. .0 0 | .1.000 |MTLY .... ...03/01/2022 .. 09/25/2027
3137FM-U6-7 ..... [FHLMC MULTIFAMILY STRUCTURED P LA ...96.2930 |. ..254,689 |. 272,413 .. .0 .0 ... 2.862 |MTLY .... ....07/17/2019 .. 05/25/2026 ...
3137H2-NU-4 ... FHLMC MULTIFAMILY STRUCTURED P ... LA .. 244,622 |...89.9350 |... 217,833 |.... ....244,622 0 . ceet0 o0 0 el 10480 . 1.000 |MTLY .... ....09/21/2021 ...|....05/25/2051 ...
3138L9-YC-0 ..... FNVA POOL AM8806 . LA .. 365,352 |...96.7480 |... 345,376 |.... ....365,352 0. cend0 o0 [0 00002.650 . 2.650 [MTLY .... ....12/19/2019 ...|....06/01/2025 ...
3140HS-PL-9 ..... FNVA POOL BL1326 . LA .. 350,109 |...99.6110 |... 348,638 |.... ....350,109 0 . et o0 00000080120 ). 3.120 [MTLY .... ....12/18/2018 ...|....01/01/2024 ...
S140HT-NY-1 ..... FNVA POOL BL2206 . LA 356,220 |...98.9110 |... ..361,134 |.... ...356,220 0. vl o0 0 00002.800 . 2.800 |MTLY .... ...03/21/2019 ...|....04/01/2024 ...
31400A-VB-1 ..... FNMA POOL BN6009 . LA ..49,249 |...98.7010 |... .. 47,629 |.... 0 . o0 o0 00020032220 |- 1.000 |MTLY .... ....05/24/2019 ...|....06/01/2024 ...
3140LD-MH-9 ..... FNVMA POOL BS3059 ... LA .. 431,142 ]...86.8730 |... 373,553 |.... ... 431,142 0. FUN VN R RN | SO < <0 I AN 1.390 [MTLY .... ....08/13/2021 ...|....11/01/2028 ...
3140LE-X3-6 ..... FNVA POOL BS4297 ... LA .. 399,298 |...91.8770 |... 359,341 |.... ....399,298 0 . o0 o0 0 012990 - 1.990 [MTLY ... ....12/01/2021 ...|....08/01/2027 ...
3140LG-A9-3 ..... FNVA POOL BS5431 . LA ...94.6110 |... 436,277 |.... ....464,875 0. vl o0 00000030130 ) 3.130 [MTLY .... ....03/29/2022 ...|....01/01/2029 ...
3140LH-X4-7 ..... FNVA POOL BS6998 . LA . 100.8000 |. ..221,760 |. .220,138 |.. .0 0 | oo 4730 |MTLY ... ...09/30/2022 .. 07/01/2027 ...
3140LH-X6-2 ..... FNMA POOL BS7000 ... 1AL .. 119,050 |. 100.9120 |... 120,061 |.... . 118,976 |. ... 119,050 0. 0 0 0 )L 4770 ). 4.770 |NTLY ... ...09/30/2022 ... |....07/01/2027 ...
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3140LJ-5H-5 ... FNMA POOL BSB047 .......ccevnviivivnnnnniininnnnnnnnrrnnnnnsfons von | oneeens | veeeeenins LA e 479,166 |. 103.1050 |........coeeeeens 486,895 |...ooiiiiiinnnn 472,230 oevvenniiiiinnnnn 479,166 [......ccevunnnn. [ [ [ 0 )...... 5.050 |...... 5.050 [MTLY ... [eveeeeniiinnnns 2,054 | 16,123 |....02/28/2023 ...)....02/01/2029 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 23,420,218 | XXX 22,330,087 23,000, 100 23,420,218 0 XXX 63,409 563,812 XXX XXX
004340-AA-6 ..... ACCESS GROUP INC 1.C FE ..|... . 75,635 |...98.4270 |... 0 . MTLY ... ....03/20/2013 ...|....02/25/2036 ...
26833R-AB-4 ... ECMC GROUP STUDENT LOAN TRUST . 1.B FE ..|... .. 226,234 1...97.7090 |... ....226,234 0. MTLY ... ....09/14/2021 ...|....11/25/2070 ...
281397-AR-0 ..... EDUCATION LOAN ASSET BACKED TR ... .- 1.DFE ..|... .. 499,970 |...91.3070 |... ....499,970 0 . MTLY ... ....06/26/2007 ...|....08/01/2043 ...
429827-AC-2 ... HIGHER EDUCATION FUNDING .. 1.B FE ..|... .. 399,980 |. 100.0380 |... ....399,980 0. MTLY ... ....06/26/2007 ...|....01/01/2044 ...
63942N-AB-4 ... NAVIENT STUDENT LOAN TRUST 1.AFE ..|... .. 317,784 ]...98.2890 |... ...317,784 0 . MTLY ... ...02/08/2021 ...|....12/26/2069 ...
66705E-AA-6 ..... NORTHSTAR EDUCATION FINANCE | .... 1.B FE ..|... ... 41,729 ]...99.8440 |... 0. MTLY ... ....01/20/2017 ...|....12/26/2031 ...
69343F-AA-5 ..... PENNSYLVANIA HIGHER EDUCATION ... .. 1.BFE ..|... .. 152,267 |. 100.1520 |... 0 . MTLY ... ....05/25/2018 ...|....09/25/2065 ...
T84426-FK-7 ..... SLM STUDENT LOAN TRUST .. 3.AFE ..|... ...93.5050 |... 0. MJSD ... ....09/10/2007 ...|....12/15/2032 ...
784426-0H-0 ..... SLM STUDENT LOAN TRUST .. .. 1.BFE ..|... ...98.3290 |... 0 . MJSD ... ...04/2172021 ... |....12/17/2068 ...
T8A4MI-AA-T ... SLC STUDENT LOAN TRUST .. 1.AFE .. . 100.1770 |. .0 FMAN ... ....07/02/2010 .. 11/25/2042 ...
78448B-AC-5 ..... SLM STUDENT LOAN TRUST .. .. 1.BFE .. ...98.4220 |. .0 MTLY ... ...07/2172017 .. 10/25/2044 ...
83715A-AM-1 ... SOUTH CAROLINA ST STUDENT LOAN .. 1.CFE .. ...97.3320 |. .0 MTLY ... ....02/13/2013 .. 01/25/2041 ...
004340-AA-6 ..... ACCESS GROUP INC .. 1.CFE ..|... ...98.4270 |... 0 . MTLY ... ...03/20/2013 ...|....02/25/2036 ...
281080-AA-2 ..... EDLINC STUDENT LOAN FUNDING TR ... .. 1.B FE ..|... ...99.9650 |... 0. MTLY ... ....07/09/2013 ...|....09/25/2030 ...
63942N-AB-4 ... NAVIENT STUDENT LOAN TRUST .. 1.AFE ..|... ...98.2890 |... 0 . MTLY ... ...02/08/2021 ...|....12/26/2069 ...
66705E-AA-6 ..... NORTHSTAR EDUCATION FINANCE | .... .. 1.B FE ..|... ...99.8440 |... 0. MTLY ... ....01/20/2017 ...|....12/26/2031 ...
69343F-AA-5 ..... PENNSYLVANIA HIGHER EDUCATION ... .. 1.BFE ..|... . 100.1520 |... 0 . MTLY ... ....05/25/2018 ...|....09/25/2065 ...
784426-0H-0 ..... SLM STUDENT LOAN TRUST .. .. 1.B FE ..|... ...98.3290 |... 0. MJSD ... ...05/27/2021 ... |....12/17/2068 ...
T84441-AA-T ... SLC STUDENT LOAN TRUST .. .. 1.AFE ..|... .100.1770 |... 0 . FMAN ... ....07/02/2010 ...|....11/25/2042 ...
78448B-AC-5 ..... SLM STUDENT LOAN TRUST .. 1.B FE ..|... ...98.4220 |... ....231,173 0. MTLY ... ...07/21/2017 ...|....10/25/2044 ...
83715A-AM-1 ... SOUTH CAROLINA ST STUDENT LOAN .. 1.CFE .. ...97.3320 |. .. 79,767 |.. .0 MTLY ... ....02/13/2013 .. 01/25/2041
004340-AA-6 ..... ACCESS GROUP INC .... .. 1.CFE .. ...98.4270 |. ..39,121 |.. .0 MTLY ... ....03/20/2013 .. 02/25/2036
26833R-AB-4 ..... ECMC GROUP STUDENT LOAN TRUST . .. 1.BFE .. ...97.7090 |. 114,448 |.. .0 MTLY ... ...09/14/2021 .. 11/25/2070
28148II-AB-9 ..... EDUCATIONAL FUNDING OF THE SOU .. 1.AFE .. ...99.9170 |. .. 17,690 |.. .0 JAO ... ....05/11/2018 .. 04/25/2035 ...
T84441-AA-T ... SLC STUDENT LOAN TRUST .. .. 1.LAFE .. . 100.1770 |. ..21,91 |.. .0 FMAN ... ....07/02/2010 .. 11/25/2042 ...
78446C-AA-9 ..... SLM STUDENT LOAN TRUST .. .. 1.B FE ..|... ...97.3990 |... 0. MTLY ... ....04/03/2013 ...|....06/25/2043 ...
83715A-AM-1 ..... SOUTH CAROLINA ST STUDENT LOAN ...evvveeeeerermmnnneeee fooe vvn | onnene | s .. 1.CFE .. ...97.3320 |...oooeiieeeenn. 44,365 |l 45,581 [ 45,58 0 MTLY ... ...02/13/2013 ... |....01/25/2041 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 4,030,159 | XXX 3,931,541 4,025,354 4,030, 159 0 XXX XXX 7,453 220,201 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 61,082,976 | XXX 58,587,581 61,077,587 61,982,976 0 XXX XXX 195, 446 1,958,194 XXX XXX
00138C-AN-8 ..... COREBRIDGE GLOB FUNDING ... .. 1.F FE ..|... .. 189,842 |...92.8420 |... .. 176,400 |.... . 190,000 |.. ....189,945 O e 32 o0 [0 0222202900 |- 0.900 ...09/15/2020 ...|....09/22/2025 ...
00138C-AV-0 ..... COREBRIDGE GLOB FUNDING ... .. 1.F FE ..|... .. 120,058 |. 103.1200 |... 123,744 ... . 120,000 |.. ....120,055 LU RN £ ) AR N RPN | ) RN 28 4[4 I AN 5.900 ....00/14/2023 ...|....09/19/2028 ...
00206R-GD-8 ..... AT+T INC . |--2.BFE ..|... .. 110,000 |. 100.3470 |... ..110,382 |.... . 110,000 |.. .. 110,000 O i 0 [0 .....6.808 |- 1.000 ....08/16/2018 ...|....06/12/2024 ...
00206R-JX-1 ..... AT+T INC . |- 2.BFE ..|... ... 59,911 ]...92.9040 |... ...55,742 ... O e B8 0 [0 000222.300 |- 2.300 ....06/21/2020 ...|....06/01/2027 ...
00206R-KG-6 ..... AT+T INC . |--2.BFE ..|... .. 309,609 |...89.1250 |... 276,289 |.... .. . O i 51 0 0 el 10650 |- 1.650 ....07/27/2020 ...|....02/01/2028 ...
00206R-MJ-8 ..... AT+T INC . |- 2.BFE ..|... .. 259,753 |...98.8980 |... 257,134 |.... . 260,000 |.. ....259,981 O e 83 o0 [0 0002202900 |- 0.900 ....03/19/2021 ...|....03/25/2024 ...
007589-AA-2 ..... ADVOCATE HEALTH CORP ... .. 1.CFE ..|... .. 174,886 |...97.2750 |... 170,232 |.... . 175,000 |.. ... 174,914 O e 17 0 [0 0000032829 | 3.829 ....04/25/2022 ...|....08/15/2028 ...
010392-FY-9 ..... ALABAMA POWER CO ...... .. 1.EFE .. 189,840 |...97.9440 |. ..186,093 |. . 190,000 189,881 |.. .0 .3.750 ....08/09/2022 .. 09/01/2027 ...
015271-AH-2 ..... ALEXANDRIA REAL ESTATE E .. 2.AFE .. 102,762 |...98.4330 |. 98,433 |. . 100,000 101,527 |.. .0 .4.300 ....08/25/2022 .. 01/15/2026
015271-AK-5 ..... ALEXANDRIA REAL ESTATE E .. 2.AFE .. . 96,284 [...96.0110 |. 96,011 . 100,000 ..96,908 |.. .0 .3.950 ....01/27/2023 .. 01/15/2028
01882Y-AC-0 ..... ALLIANT ENERGY FINANCE . .. 2.BFE .. 239,549 |...90.7310 |. 217,755 ..240,000 .239,809 |.. .0 ......1.400 . 1171772020 .. 03/15/2026 ...
023608-AP-7 ..... AMEREN CORP ... 2.BFE ..|... .. 109,858 |. 102.3780 |... 112,616 . 110,000 |.. ...109,863 O o0 o 0000.5.700 . 5.700 ...11/15/2023 ... |....12/01/2026 ...
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025816-CS-6 ..... AMERICAN EXPRESS C0 ...evvvvvevnnnnirninnnnneevvinnnns foon ven | eeeeeen | s LFFE L 389,637 |...93.7330 [.cooeiiiiinnnnnns 365,558 |....ccvvuniinnens 390,000 [...eeeivunnnnnns 389,765 [.ooevvvrnnnnnnn (0 S (PN | I AR | B EN 2.550 |...... 2.550 [MS ..o eviiniiiiiiins 3,282 | 9,945 |....03/01/2022 ... |....03/04/2027 ...
025816-DG-1 ..... AMERICAN EXPRESS CO ... |- 1L.EFE ... ..220,000 |. 101.2040 |... ...220,000 J I N | I FORRRRRt | B ISP | B AU 5.389 |...... 1.000 ....07/25/2023 ...|....07/28/2027 ...
025816-DL-0 ..... AMERICAN EXPRESS CO ... |- LEFE ... ... 60,000 |. 101.9870 |... O 0 o0 [0 6.338 |...... 1.000 ....10/24/2023 ...|....10/30/2026 ...
026650-DZ-1 ..... AMERICAN HONDA FINANCE .. - 1.GFE ... ..219,831]...91.9180 |... O e 3 0 [0 e 1.300 |...... 1.300 ....09/07/2021 ...|....09/09/2026 ...
031162-DP-2 ..... AMGEN INC |- 2.AFE L. .. 109,809 |. 102.3060 |... JLU N < I N | N RPN | ) AN 5.150 |...... 5.150 ....02/15/2023 ...|....03/02/2028 ...
032095-AG-6 ..... AMPHENOL CORP .. .. 1.G FE ..|... .. 322,000 |...99.3800 |... O [ 1,881 |0 o0 e 3.200 |...... 3.200 ...03/22/2018 ...|....04/01/2024 ...
032095-AN-3 ...... AMPHENOL CORP .. .. 2.AFE ..|... ... 79,726 |. 100.1060 |... L R 1< T AU | N RN | B FON 4.750 |...... 4.750 ....03/27/2023 ...|....03/30/2026 ...
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL .... - 2.AFE ... .. 198,856 |...89.1900 |... O [ 188 |0 o0 e 2.250 |...... 2.250 ....08/15/2021 ...|....08/17/2028 ...
03740L-AD-4 ..... AON CORP/AON GLOBAL HOLD .. 2.AFE .. ...94.5720 |. .0 .2.850 ....02/23/2022 .. 05/28/2027
04352E-AA-3 . ASCENSION HEALTH ... .. 1.BFE .. ...89.3740 |. .0 ..... 2.532 ....03/09/2023 .. 11/15/2029
04636N-AC-7 ..... [ASTRAZENECA FINANCE LLC .. 1.F FE .. ...98.0650 |. . . .0 ......0.700 |......0.700 ....06/25/2021 .. 05/28/2024 ...
05523U-AP-5 ..... BAE SYSTEMS HOLDINGS INC .....ceeeeemeeieieeimniaeeeees foen o - 2.AFE ... . ...97.8170 |... 293,451 |.... ....302,425 O e (1,529) |0 o0 e 3.850 |...... 3.850 ...02/16/2022 ...|....12/15/2025 ...
05565E-CE-3 ..... BMW US CAPITAL LLC .... .. 1.F FE ..|... .. 219,932 |. 101.9310 |... .. 224,249 |.... ...219,937 O e o0 [0 5.050 |...... 5.050 ....08/08/2023 ...|....08/11/2028 ...
06051G-HH-2 ..... BANK OF AMERICA CORP . .. 1.G FE ..|... ... 40,000 |...97.3860 |... ...38,954 |.... O [0 0 [0 e 2.456 |...... 1.000 ....10/17/2019 ...|....10/22/2025 ...
06051G-JS-9 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 191,937 |...91.6540 |... 174,143 |.... JLUJ PR (< ) V0N MO | I RPN | ) AN 1.734 |...... 1.000 ....07/15/2021 ...|....07/22/2027 ...
06051G-KJ-7 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...92.6950 |... 250,277 |.... . J I N | I FORRRRRt | B ISP | B AU 2.551 |...... 1.000 ....02/01/2022 ...|....02/04/2028 ...
06051G-KM-0 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...97.2720 |... 379,359 |.... . .. ...390,000 LU RN | N | RN | B SN 3.384 |...... 1.000 ...03/17/2022 ... |....04/02/2026 ...
06051G-KP-3 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...97.7810 |... 195,562 |.... . 200,000 |.. JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.376 |...... 1.000 ....04/21/2022 ...|....04/27/2028 ...
06051G-KW-8 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... . 100.0650 |... ...60,039 |.... ...60,000 |.. LU RN | N | RN | B SN 4.948 |...... 1.000 ....07/19/2022 ...|....07/22/2028 ...
06051G-LV-9 ..... BANK OF AMERICA CORP . .. 1.EFE .. . 102.0750 |. ..173,528 |. . 170,000 .0 .5.933 |[......1.000 ....09/12/2023 .. 09/15/2027
06368F-AC-3 ..... BANK OF MONTREAL . .. 1.F FE .. ...91.1390 |. LA77,722 . ..195,000 .0 .1.250 |......1.250 ....09/09/2021 .. 09/15/2026
06368F-AJ-8 ..... BANK OF MONTREAL . .. 1.F FE .. ...94.2000 |. ..169,560 |. . 180,000 .0 .2.650 |......2.650 ....08/03/2022 .. 03/08/2027
06368L-AQ-9 ..... BANK OF MONTREAL . .. 1.F FE .. . 100.3420 |. 140,479 . 140,000 .0 .4.700 |......4.700 ....09/07/2022 .. 09/14/2027 ...
06368L-GV-2 ..... BANK OF MONTREAL ... .. 1.F FE .. . 101.9390 |. 122,321 . 120,000 119,996 |.. .0 ......5.208 |......5.208 ....01/05/2023 .. 02/01/2028 ...
06406R-BA-4 ..... BANK OF NY MELLON CORP .. .. 1.F FE ..|... ...92.9830 |... 306,846 |.... ...329,824 LU R - < T AU | N RN | ) FN 2.050 |...... 2.050 ....01/19/2022 ...|....01/26/2027 ...
06406R-BG-1 ..... BANK OF NY MELLON CORP .. .. 1.F FE ..|... ...97.6280 |... ...48,814 |.... J I N | I FORRRRRt | B ISP | B AU 3.992 |...... 1.000 ....06/08/2022 ...|....06/13/2028 ...
06406R-BQ-9 ..... BANK OF NY MELLON CORP .. .. 1.EFE ..|... . 100.0550 |... .. 140,077 |.... LU RN | N | RN | B SN 4.947 |...... 1.000 ...04/19/2023 ...|....04/26/2027 ...
06406R-BT-3 ..... BANK OF NY MELLON CORP .. .. 1.EFE ..|... . 106.3220 |... ...95,689 |.... O 0 0 o0 6.317 |...... 1.000 ....10/18/2023 ...|....10/25/2029 ...
064159-8K-5 ..... BANK OF NOVA SCOTIA .. 1.F FE ..|... ...91.1070 |... ..118,439 |.... O o 0 [0 e 1.300 |...... 1.300 ...09/13/2021 ...|....09/15/2026 ...
06417X-AD-3 ..... BANK OF NOVA SCOTIA ... .. 1.F FE ..|... ...92.1510 |... ...46,076 |.... . O 8 0 [0 e 1.950 |...... 1.950 ....01/08/2022 ...|....02/02/2027 ...
06417X-AH-4 ..... BANK OF NOVA SCOTIA .. 1.F FE .. ...97.8540 |. ..136,99 |. . 140,000 .139,931 |.. .0 .3.450 |......3.450 ....04/05/2022 .. 04/11/2025 ...
06417X-AL-5 ..... BANK OF NOVA SCOTIA .. 1.F FE .. ...99.9230 |. 80,000 ..79,965 |.. .0 .5.250 |......5.250 ....11/30/2022 .. 12/06/2024
06417X-AN-1 ... BANK OF NOVA SCOTIA .. 1.F FE .. ...99.8040 |. ..69,956 |.. .0 . oo 4,750 ...01/24/2023 .. 02/02/2026
06418J-AA-9 ..... BANK OF NOVA SCOTIA .. 1.F FE .. . 101.7290 |. ..69,974 |.. .0 .5.350 |......5.350 ... 11/29/2023 .. 12/07/2026 ...
071813-CH-0 ..... BAXTER INTERNATIONAL INC ..2.BFE .. ...96.2990 |. .490,000 |.. .0 Ll 12322010322 ....11/16/2021 .. 11/29/2024 ...
072863-AE-3 ..... BAYLOR SCOTT + WHITE HOL .. .. 1.DFE ..|... .. 230,223 |...93.5490 |... ....234,469 O [ 247 0 0 e 2.650 |...... 2.650 ....02/16/2023 ...|....11/15/2026 ...
07330M-AB-3 ..... TRUIST BANK .. 1.F FE ..|... .. 248,653 |...96.6650 |... ....249,279 O 402 o0 [0 3.625 |...... 3.625 ....06/02/2022 ...|....09/16/2025 ...
092113-AL-3 ..... BLACK HILLS CORP . - 2.AFE ... .. 213,005 |...97.6370 |... ....199,150 0 [ (4,386) |0 o0 e 3.950 |...... 3.950 ....10/13/2020 ...|....01/15/2026 ...
092113-AM-1 ... BLACK HILLS CORP . |- 2.AFE L. .. 174,869 |...94.6940 |... ....167,694 LU R 72151 N N | N RPN | ) AN 3.150 |...... 3.150 ....01/12/2021 ...|....01/15/2027 ...
096591-2J-2 ... BNP PARIBAS - 1.GFE ... ..620,000 |...97.4510 |... ... 620,000 JLO I N | I APPSRt | B IR | B AU 2.819 |...... 1.000 . 11/12/2019 ... |....11/19/2025 ...
096591-2L-7 ..... BNP PARIBAS . S| .G FE ... .. 250,000 |...95.4710 |... ....250,000 L RN | N | RPN | ) AN 2.219 |...... 1.000 ....06/02/2020 ...|....06/09/2026 ...
097023-DG-7 ..... BOEING CO .... .. 2.CFE ..|... .. 324,286 |...94.5210 |... 330,822 |.... .. . ....331,919 O e 7,834 |0 o0 e 2.1% |...... 2.19% ....01/18/2023 ...|....02/04/2026 ...
10112R-AN-4 ... BOSTON PROPERTIES LP .... .. 2.AFE ..|... .. 151,023 |...99.8110 |... 149,716 |.... . 150,000 |.. ... 150,016 U R ( 1[4 DN N | I RPN | ) A 3.800 |...... 3.800 ....03/26/2018 ...|....02/01/2024 ...
10112R-AZ-7 ..... BOSTON PROPERTIES LP . .. 2.AFE .. 294,283 |...97.2140 |. ..286,782 |. ..295,000 .294,885 |.. .0 ......3.200 |......3.200 ... 11/17/2017 .. 01/15/2025 ...
12592B-AN-4 ... CNH INDUSTRIAL CAP LLC .. L. 2.AFE ..|.. .. 129,310 |...98.2420 |... 127,714 |.... . 130,000 |. ... 129,669 O 26 o0 o0 3.950 |...... 3.950 ...05/17/2022 ... |....05/23/2025 ...
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12592B-AP-9 ..... CNH INDUSTRIAL CAP LLC ovvvenieiiiinieeeecciiineeeeens oo e e | s L 2AFE L 69,557 |. 100.4810 0 fooeerriieen W 0 000050450 Ll 5.450 ....10/06/2022 ...|....10/14/2025 ...
12626P-AM-5 ..... CRH AMERICA INC v |- 2.AFE ... ...97.8360 |... O e (4,991) 0 e l0 0000080875 | 3.875 ....05/05/2021 ...|....05/18/2025 ...
126650-DM-9 ..... CVS HEALTH CORP e | 2B FE ... . .. 88.8870 |... O e 182 0 000000012300 |- 1.300 ....08/12/2020 ...|....08/21/2027 ...
127097-AG-8 ..... COTERRA ENERGY INC v |- 2.BFE ... .. 100,853 |...96.8220 |... O e (183) [0 el 0 0022232900 |- 3.900 ....08/24/2022 ...|....05/15/2027 ...
136385-AT-8 ..... CANADIAN NATL RESOURCES e | 2.AFE L. ... 96,708 |...99.4140 |... O e (2,277 o0 00002232800 |- 3.800 ....04/23/2021 ...|....04/15/2024 ...
13645R-BE-3 ..... CANADIAN PACIFIC RAILWAY .. v |- 2.BFE ... .. 149,778 |...92.2510 |... 138,377 |.... .... 149,868 O e 4 0 0 ]l 10750 1.750 ... 11/17/2021 ...|....12/02/2026 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CO .. e | 2.AFE L. .. 285,000 |...89.9910 |... 256,474 |.... ....285,000 O 0 0 [0l 10878 1.000 ....10/28/2021 ...|....11/02/2027 ...
14040H-CM-5 ..... CAPITAL ONE FINANCIAL CO .. - 2.AFE ... .. 130,000 |...95.8350 |... ..124,586 |.... .. 130,000 O 0 0 [0 012,636 | 1.000 ....08/01/2022 ...|....03/03/2026 ...
14040H-CS-2 . CAPITAL ONE FINANCIAL CO .. 2.AFE .. 100,000 |...98.3380 |. ...98,338 |. 100,000 |.. .0 .1.000 ....06/06/2022 .. 05/10/2028
14448C-AN-4 . CARRIER GLOBAL CORP .. 2.BFE .. 145,000 |...96.9180 |. ..140,531 |. .145,000 |.. .0 L2.242 ...02/13/2020 .. 02/15/2025
14448C-AT-1 ..... CARRIER GLOBAL CORP ... ..2.BFE .. 139,952 |. 101.3350 |. .. 141,869 |. 139,954 |.. .0 ......5.800 ....11/15/2023 .. 11/30/2025 ...
15189X-BD-9 ..... CENTERPOINT ENER HOUSTON .. .. 1.F FE ..|... .. 179,798 |. 103.2920 |... 185,926 |.... . 180,000 |.. ....179,809 O i 10 0 feeiel0 0022052200 |- 5.200 ....09/13/2023 ...|....10/01/2028 ...
17108J-AA-1 ... CHRISTUS HEALTH .. .. 1.EFE ..|... .. 157,682 |...97.7980 |... 156,476 |.... . 160,000 |.. ....157,949 LU (.Y A NN N RPN | ) SR < ) AN 4.341 ....06/02/2023 ...|....07/01/2028 ...
172967-MX-6 ..... CITIGROUP INC .. 1.G FE ..|... .. 190,000 |...98.3080 |... 186,785 |.... . 190,000 |.. ... 190,000 O 0 0 [0 0000202981 |l 1.000 ....04/27/2021 ...|....05/01/2025 ...
172967-ND-9 ..... CITIGROUP INC .. .. 1.G FE ..|... ...96.2230 |... ...96,223 |.... . 100,000 |.. ... 100,000 O 0 0 [0l 10281 | 1.000 ....10/27/2021 ...|....11/03/2025 ...
172967-NG-2 ..... CITIGROUP INC .. .. 1.G FE ..|... ...94.2870 |... ..254,574 |.... . 270,000 |.. .. 270,000 O 0 0 feel0.02223.070 |- 1.000 ....02/16/2022 ...|....02/24/2028 ...
172967-NS-6 ..... CITIGROUP INC .. .. 1.G FE ..|... ...99.3790 |... ...49,690 |.... O 0 0 [0 0040658 |l 1.000 ....06/17/2022 ...|....05/24/2028 ...
172967-NX-5 ..... CITIGROUP INC .. .. 1.G FE ..|... . 100.7520 |... ...30,226 |.... . . O 0 0 [0 el 50610 |- 1.000 ...09/22/2022 ... |....09/29/2026 ...
17325F-BB-3 ..... CITIBANK NA .... .. 1.EFE ..|... . 104.5410 |... 313,623 |.... . 300,000 |.. .. 300,000 O 0 0 [0 0000.5.803 |l 5.803 ....00/26/2023 ...|....09/29/2028 ...
17327C-AM-5 CITIGROUP INC .. 1.G FE .. ...91.9100 |. ..137,864 |. . 150,000 150,000 |.. .0 .1.000 ....01/21/2021 .. 01/28/2027
17327C-AN-3 . CITIGROUP INC .. .. 1.G FE .. ...96.1030 |. 280,000 |.. .0 .1.000 ....01/18/2022 .. 01/25/2026
202795-JK-7 . COMMONWEALTH EDISON CO .. 1.F FE .. ...94.6980 |. .242,980 |.. .0 .2.950 ....08/09/2022 .. 08/15/2027
202795-IN-1 COMMONWEALTH EDISON CO .. 1.F FE .. ...96.6840 |. .0 .3.700 ...02/24/2022 .. 08/15/2028 ...
20826F-AU-0 ..... [ CONOCOPHILLIPS COMPANY .. 1.F FE .. ...97.1520 |. .0 ......2.400 ....02/22/2022 .. 03/07/2025 ...
210518-DS-2 ..... CONSUMERS ENERGY CO .. 1.EFE ..|... .. 239,554 1. 100.6810 |... . L Y A P N RPN | SR 3 <4 I AN 4.650 ....01/03/2023 ...}|....03/01/2028 ...
22550L-2H-3 ... CREDIT SUISSE NEW YORK |- 1L.EFE ... .. 279,653 |...97.9570 |... ....279,858 O 120 0 k00222232700 |- 3.700 ...04/04/2022 ...|....02/21/2025 ...
22066R-AH-9 ... CUBESMART LP . |- 2.BFE ..|... .. 167,474 ]...88.2110 |... ... 168,883 O e 1,409 L0 [0 000002250 |- 2.250 ....00/26/2023 ...|....12/15/2028 ...
233331-BD-8 ..... DTE ENERGY CO . |--2.BFE ..|... .. 330,028 |...98.8300 |... ....330,009 O e (10) 0 o0 42220 |- 1.000 ...08/03/2022 ...|....11/01/2024 ...
23346T-AA-9 ..... DTE ELECT SECUR FND |1 .. S LAFE L .. 254,911 |. 105.0350 |... 267,838 |.... .. .. ....254,912 O e 0 [0 0000.5.970 |l 5.970 ....10/18/2023 ...|....03/01/2033 ...
233853-AD-2 DAIMLER TRUCK FINAN NA .... .. 2.AFE ..|... .. 599,844 ]...96.3220 |... 577,933 |.... . 600,000 |.. ...599,950 O e 52 o0 feil0 el 10625 | 1.625 ....12/02/2021 ... |....12/13/2024 ...
25389J-AV-8 . DIGITAL REALTY TRUST LP ..2.BFE .. . 101.8160 |. .. 142,543 | . 140,000 .139,910 |.. .0 .5.550 ....00/22/2022 .. 01/15/2028 ...
26078J-AC-4 ..... DUPONT DE NEMOURS INC ... .. 2.AFE .. ...99.2810 |. ..287,914 |. ..290,000 .290,000 |.. .0 .4.493 ...11/14/2018 .. 11/15/2025
264420-AG-9 ... DUKE ENERGY PROGRESS LLC .. 1.F FE .. ...97.1800 |. . 174,925 |. . 180,000 187,674 |.. .0 .3.700 ....03/03/2022 .. 09/01/2028
26867L-AL-4 ..... EMD FINANCE LLC ..... .. 1.G FE .. ...97.6080 |. ..230,000 .231,690 |.. .0 .3.250 ... 11/14/2019 .. 03/19/2025
27409L-AA-1 ... EAST OHIO GAS CO/THE . .. 1.F FE .. ...94.5410 |. ..29,991 |.. .0 ......1.300 ....06/02/2020 .. 06/15/2025 ...
29250N-BL-8 ..... ENBRIDGE INC .. 2.AFE ..|... ...96.9670 |... ...349,967 O e 29 o0 feeiiiiel0 00022 2.500 |- 2.500 ...02/15/2022 ...|....02/14/2025 ...
20250N-Bli-4 ... ENBRIDGE INC .. 2.AFE ..|... . 102.7150 |... O 0 0 [0 000005.900 |- 5.900 ....11/06/2023 ...|....11/15/2026 ...
20273V-AR-1 ..... ENERGY TRANSFER LP . . |--2.CFE ..|... . 102.7730 |... O 9 0 [0 1162050 |- 6.050 ....10/10/2023 ...|....12/01/2026 ...
29365T-AL-8 ..... ENTERGY TEXAS INC - 1.GFE ... ...90.0060 |... O 214 0 [0 00 10500 | 1.500 ....08/11/2021 ...|....09/01/2026 ...
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPER .. - 1.GFE ... ...98.4340 |... 0 [ (1,660) [oeeeeeeeeein0 o0 100203950 | 3.950 ....02/25/2022 ...|....02/15/2027 ...
204429-A0-8 ..... EQUIFAX INC .... . |- 2.BFE ..|... ...97.3610 |... O e 89 o0 [0 00002.600 |- 2.600 ....11/15/2019 ...|....12/01/2024 ...
204429-AV-T7 ... EQUIFAX INC .... .. 2.BFE ..|... . 101.0040 |... . . O i 10 0 feeeiieeel0 0022050100 |- 5.100 ....09/07/2022 ...|....12/15/2027 ...
204429-A-5 ... EQUIFAX INC ..o .. 2.BFE ..|... . 100.9590 |... s . 140,000 |.. ....139,630 O i 46 o0 [0 000005.100 |- 5.100 ....06/05/2023 ...|....06/01/2028 ...
30037F-AA-8 ..... [EVERGY MISSOURI WEST INC .. 1.G FE .. . 100.6710 |. ...50,33 50,000 ..49,922 |.. .0 ......5.150 ....11/28/2022 .. 12/15/2027 ...
30161N-BJ-9 ..... EXELON CORP ... ..2.BFE ..|.. . 101.4640 |....oovvnnnnnnnns 121,757 . 120,000 |. ...119,829 O3 0 0000050150 . 5.150 ...02/16/2023 ... |....03/15/2028 ...
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302491-AT-2 ..... LY S R N L 2.CFE ot 183,875 |...94.6160 177,296 |ooooevvnnnns (U O 8- ) 1 AN | N AR | B RN 3.200 |...... 3.200 [AO ceeeet oevirniiieeees 1,360 |ooveieiininnnns 5,440 |....06/27/2021 ...|....10/01/2026 ...
302491-Al-5 ..... FMC CORP oo |- 2.CFE ..|... .. 129,978 |...99.8990 |... ....129,982 O e |0 [0 e 5.150 |...... 5.150 3,348 |....05/15/2023 ...|....05/18/2026 ...
313747-AU-1 ... FEDERAL REALTY OP LP . e | 2.AFE L. .. 165,066 |...99.8940 |... ...160,044 O e (11834 |0 [0 e 3.950 |...... 3.950 ....04/17/2019 ...|....01/15/2024 ...
313747-BB-2 ..... FEDERAL REALTY OP LP v |- 2.AFE ... . 49,670 |...92.3200 |... 0 e 62 o0 o0 e 1.250 |...... 1.250 ....10/08/2020 ...|....02/15/2026 ...
31620M-BV-7 ..... FIDELITY NATL INFO SERV ... e | 2B FE ... ...99.0080 |... O i 12 0 [0 e 4.500 |...... 4.500 ....07/06/2022 ...|....07/15/2025 ...
316773-CY-4 ..... FIFTH THIRD BANCORP ... v |- 2.AFE ... ...96.6980 |... 0 e (2,130) Jeeee 0 o0 e 2.375 |...... 2.375 ....10/23/2019 ...|....01/28/2025 ...
316773-DE-7 ..... FIFTH THIRD BANCORP ... e | 2.AFE L. ...95.3980 |... LU RN | N | RN | B SN 4,085 |...... 1.000 ....04/20/2022 ...|....04/25/2028 ...
337738-AS-7 ..... FISERV INC .. eeeee e eeeee e e eees [en e . |--2.BFE ..|... ...98.4990 |... O i 85 |0 [0 e 2.750 |...... 2.750 ....06/10/2019 ...|....07/01/2024 ...
337738-BD-9 ..... FISERV INC ... ..2.BFE .. . 103.0690 |. .0 .. 50 | .5.450 |......5.450 ....02/27/2028 .. 03/02/2028
340711-AW-0 ..... FLORIDA GAS TRANSMISSION .. 2.BFE .. ...98.2740 |. .0 (1,054) |. .4.350 |......4.350 ...02/01/2019 .. 07/15/2025
36264F-AK-7 ..... HALEON US CAPITAL LLC ... ..2.BFE .. ...96.2770 |. . . .0 ......3.375 |...... 3.375 ....03/21/2022 .. 03/24/2027 ...
36267V-AF-0 ..... GE HEALTHCARE TECH INC .. v |- 2.BFE ... . 103.5850 |... 217,529 |.... . 210,000 |.. ....209,326 JLU N U - - I APt | B IEUUPURPRRTPIN | B AU 5.650 |...... 5.650 ....11/09/2022 ...|....11/15/2027 ...
37045X-DU-7 ..... GENERAL MOTORS FINL CO .. e | 2B FE ... ...97.9060 |... 303,50 |.... . 310,000 |.. ....309,973 LU R ~() I N | I RPN | ) R 3.800 |...... 3.800 ...04/04/2022 ...|....04/07/2025 ...
37045X-DII-3 ..... GENERAL MOTORS FINL CO .. v |- 2.BFE ... ...99.7850 |... 149,677 |.... . 150,000 |.. ... 149,882 0 e 32 o0 [0 e 5.000 |...... 5.000 ....06/06/2022 ...|....04/09/2027 ...
37045X-DZ-6 ..... GENERAL MOTORS FINL CO .. . |- 2.BFE ..|... . 101.1600 |... O e 29 o0 [0 6.050 |...... 6.050 ....10/06/2022 ...|....10/10/2025 ...
3733IN-AH-4 ... GEORGIA PACIFIC LLC .. 1.G FE ..|... ...98.2600 |... . .. 0 [ 1,565 |0 o0 e 3.600 |...... 3.600 ....03/08/2023 ...|....03/01/2025 ...
37331IN-AJ-0 ..... GEORGIA PACIFIC LLC .. 1.G FE ..|... ...94.6480 |... 189,297 |.... . 200,000 |.. ....197,963 O s 1,105 |0 [0 e 1.750 |...... 1.750 ....04/27/2020 ...|....09/30/2025 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE ..|... ...90.6970 |... 154,184 |.... . 170,000 |.. ... 170,000 O [0 0 [0 e 1.542 |...... 1.000 ....06/07/2021 ...|....09/10/2027 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... ...91.5180 |... 347,770 |.... . 380,000 |.. ...379,647 O i 88 o0 [0 1.048 |...... 1.000 ....10/18/2021 ...|....10/21/2027 ...
38141G-2K-3 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE .. ...92.7290 |. . 170,000 170,000 |.. .0 .2.640 |......1.000 ....01/19/2022 .. 02/24/2028
38141G-ZR-8 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE .. ...95.9710 |. . 850,000 850,000 |.. .0 .3.615 [...... 1.000 ...03/10/2022 .. 03/15/2028
38141G-2U-1 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE .. ...98.3300 |. 90,000 ..90,000 |.. .0 .4.482 |......1.000 ....08/16/2022 .. 08/23/2028
40139L-BF-9 ..... GUARDIAN LIFE GLOB FUND .. 1.BFE .. ...95.2930 |. . 110,000 110,000 |.. .0 .3.246 |......3.246 ...03/24/2022 .. 03/29/2027 ...
40139L-BH-5 ..... GUARDIAN LIFE GLOB FUND .. 1.BFE .. . 104.9990 |. . . 130,000 130,000 |.. .0 e 5.787 ... 5737 ....00/27/2023 .. 10/02/2028 ...
402740-AB-0 ..... GULFSTREAM NATURAL GAS .... .. 2.BFE ..|... . 100.5730 |... 201,145 |.... . 200,000 |.. ....215,868 O o (8,441 |0 0 6.190 |...... 6.190 ....11/04/2021 ...|....11/01/2025 ...
40414L-AN-9 ..... HEALTHPEAK OP LLC .. - 2.AFE ... ...98.0740 |... 392,294 |.... . 400,000 |.. ....408,216 0 [ (5,831) |0 o0 e 4.000 |...... 4.000 ....02/16/2022 ...|....06/01/2025 ...
404280-BX-6 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...97.9050 |... 234,971 |.... ..240,000 |.. ....240,000 LU RN | N | RN | B SN 4.292 |...... 1.000 ...09/05/2018 ...|....09/12/2026 ...
404280-CM-9 ..... HSBC HOLDINGS PLC .. - 1.GFE ... ...91.7570 |... 339,502 |.... . 370,000 |.. ... 370,000 J I N | I FORRRRRt | B ISP | B AU 1.589 |...... 1.000 ....11/17/2020 ...|....05/24/2027 ...
404280-CX-5 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...91.8290 |... 266,303 |.... ..290,000 |.. ....290,000 L RN | N | RPN | B FON 2.251 |...... 1.000 ... 1171572021 ...|....11/22/2027 ...
404280-DA-4 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...96.9700 |... 193,940 |.... . 200,000 |.. .. 200,000 J I N | I FORRRRRt | B ISP | B AU 2.999 |...... 1.000 ....08/08/2022 ...|....03/10/2026 ...
404280-DE-6 ..... HSBC HOLDINGS PLC .. 1.G FE .. ...98.6540 |. ..197,308 |. . 200,000 200,000 |.. .0 .4.180 |......1.000 ....06/31/2022 .. 12/09/2025 ...
40434L-AN-T7 ..... HP INC ..... .. 2.BFE .. . 100.1720 |. ..180,309 |. . 180,000 179,785 |.. .0 4.750 |......4.750 ....06/06/2022 .. 01/15/2028
422185-AD-0 . HEALTH CARE SERVICE CORP .. 1.G FE .. ...94.9290 |. ..360,732 |. . 380,000 .381,420 |.. .0 .1.500 |...... 1.500 ....06/28/2020 .. 06/01/2025
42824C-AN-9 . HP ENTERPRISE CO .... .. 2.BFE .. ...99.5410 |. ..169,220 |. . 170,000 .180,044 |.. .0 .4.900 |......4.900 ....05/06/2021 .. 10/15/2025
42824C-BL-2 . HP ENTERPRISE CO .... ..2.BFE .. . 100.2660 |. ..150,400 |. . 150,000 .149,951 |.. .0 ......5.900 |......5.900 ....03/07/2023 .. 10/01/2024 ...
446150-BB-9 ..... HUNT INGTON BANCSHARES .. 2.AFE ..|... ... 60,000 |...97.0050 |... ...58,208 |.... J I N | I FORRRRRt | B ISP | B AU 4.443 |...... 1.000 ....08/01/2022 ...|....08/04/2028 ...
446440-AD-3 ... HUNTINGTON NATIONAL BANK .. .. 1.G FE ..|... .. 250,000 |...98.5190 |... 246,297 |.... ....250,000 O o0 o0 [0 e 4.008 |...... 1.000 ....06/06/2022 ...|....05/16/2025 ...
456873-AE-8 ..... TRANE TECH FIN LTD - 2.AFE ... .. 349,185 |...97.2270 |... 330,572 |.... ....343,093 O oo (1577 0 o0 e 3.500 |...... 3.500 ...09/21/2021 ...|....03/21/2026 ...
459200-KM-2 ..... 1BM CORP .. .. 1.G FE ..|... .. 109,966 |...93.1510 |... 102,466 |.... ....109,979 L Y A N | RN | B SN 2.200 |...... 2.200 ....02/02/2022 ...|....02/09/2027 ...
459200-KIi-0 ..... 1BM CORP .. .. 1.G FE ..|... .. 279,448 |...99.7770 |... 279,375 |.... ....279,607 O e 17 0 [0 e 4.500 |...... 4.500 ....01/30/2023 ...|....02/06/2026 ...
46647P-BF-2 ..... JPMORGAN CHASE + CO ... .. 1.EFE ..|... .. 125,000 |...97.4520 |... 121,815 |.... ....125,000 I RN | N | RPN | B AN 2.301 |...... 1.000 ....09/05/2019 ...|....10/15/2025 ...
46647P-CB-0 ..... JPMORGAN CHASE + CO ... .. 1.EFE ..|... .. 390,866 |...92.3110 |... 360,012 |.... .. . ....390,490 O [ (143) |0 o0 e 1.578 |...... 1.000 ....04/15/2021 ...|....04/22/2027 ...
46647P-CH-7 ..... JPMORGAN CHASE + CO ... .. 1.EFE ..|... .. 190,000 |...97.8640 |... 185,942 |.... . 190,000 |.. ... 190,000 O o0 o0 [0 0.824 |...... 1.000 ....06/24/2021 ...|....06/01/2025 ...
46647P-CK-0 ..... [ JPMORGAN CHASE + CO .. 1.EFE .. 150,824 |...97.6670 |. ..146,501 |. . 150,000 .150,316 |.. .0 ......0.969 |......1.000 ....08/03/2021 .. 06/23/2025 ...
46647P-CP-9 ... JPMORGAN CHASE + CO ... . 1.EFE ..|.. .. 160,000 |...90.6170 |... 144,987 |.... . 160,000 |. .. 160,000 O 0 0 0 1.470 |...... 1.000 ...09/15/2021 ... |....09/22/2027 ...
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46647P-Cli-4 ..... JPMORGAN CHASE + €0 .vvvvneeeeinnieeecvviieeeevvnains oo ven | e | s LEFE L 440,000 |...94.1430 |.....covunnnnnn 414,229 (O R | R PN | I AR | B RN 2.947 |...... 1.000 |FA cooves o 4,574 | 12,967 |....02/16/2022 ... |....02/24/2028 ...
46647P-DA-1 ..... JPMORGAN CHASE + CO ... |- 1L.EFE ... ... 50,000 |...98.5780 |... ...49,289 |.... J I N | I FORRRRRt | B ISP | B AU 4.323 |...... 1.000 ...04/19/2022 ...|....04/26/2028 ...
46647P-DII-3 ..... JPMORGAN CHASE + CO ... .- LEFE ... .. 140,000 |. 102.9210 |... ..144,089 |.... O o0 o0 [0 6.070 |...... 1.000 ....10/16/2023 ...|....10/22/2027 ...
46849L-TK-7 ..... JACKSON NATL LIFE GLOBAL .. |- 1L.EFE ... .. 229,552 |...98.1820 |... 225,818 |.... . O e 98 |0 o0 e 2.650 |...... 2.650 ...06/17/2019 ...|....06/21/2024 ...
48125L-RU-8 ..... JP MORGAN CHASE BANK NA ... ... 1.CFE ..|... ..340,000 |. 100.9470 |... 343,219 |.... ....340,000 O o0 o0 [0 5.110 |...... 5.110 ....12/05/2023 ...|....12/08/2026 ...
491674-BK-2 ..... KENTUCKY UTILITIES CO .. 1.F FE ..|... .. 174,642 |...97.5040 |... 156,006 |.... ....165,684 O e (3,192) |0 o0 e 3.300 |...... 3.300 ....02/26/2021 ...|....10/01/2025 ...
493065-AA-4 ..... KEY BANK NA .. 2.AFE ..|... .. 251,375 |...94.0670 |... 235,167 |.... ....251,019 LU R 2. N | I RPN | ) AN 4.390 |...... 4.390 ...06/07/2022 ...|....12/14/2027 ...
49326E-EL-3 ..... KEYCORP . |--2.BFE ..|... .. 140,000 |...97.7600 |... 136,864 |.... ... 140,000 JL I N | I ARt | B IR | B AU 3.878 |...... 1.000 ....05/16/2022 ...|....05/23/2025 ...
49446R-AU-3 ..... [KIMCO REALTY OP LLC .. 2.AFE .. ...97.8630 |. 127,222 ). 131,148 .. .0 .3.300 |......3.300 ....02/16/2022 .. 02/01/2025
49456B-AU-5 . KINDER MORGAN INC .. .. 2.BFE .. ...92.0500 |. ..193,305 | .209,789 |.. .0 .1.750 |...... 1.750 ...10/26/2021 .. 11/15/2026
502431-AP-4 . L3HARRIS TECH INC .. ..2.BFE .. . 102.1280 |. ..204,257 |. 199,767 |.. .0 ......5.400 |......5.400 ....07/27/2023 .. 01/15/2027 ...
526107-AG-2 ..... LENNOX INTERNATIONAL INC .. .. 2.BFE ..|... .. 229,761 |. 102.7700 |... 236,371 |.... ....229,773 O e 18 0 [0 e 5.500 |...... 5.500 ....09/07/2023 ...|....09/15/2028 ...
548661-EG-8 ..... LOWE S COS INC .. 2.AFE ..|... .. 451,486 |...96.3860 |... ...450,990 O e (284) |0 [0 e 3.350 |...... 3.350 ...08/22/2022 ... |....04/01/2027 ...
55261F-AQ-7 ..... M+T BANK CORPORATION ... - 2.AFE ... ... 80,000 |...96.2080 |... O [0 0 [0 e 4.553 |...... 1.000 ....08/09/2022 ...|....08/16/2028 ...
55279H-AT-7 ..... MANUF + TRADERS TRUST CO .. |- 2.AFE L. .. 249,850 |...99.3470 |... O i 88 |0 [0 5.400 |...... 5.400 1171472022 ... 11/21/2025 ..
55336V-AA-8 ..... . |--2.BFE ..|... .. 182,192 |...98.4720 |... JLO I U U 51:) N ARt | B IR | ) AU 4.000 |...... 4.000 ....08/29/2022 ...|....02/15/2025 ...
55336V-BR-0 ..... . |- 2.BFE ..|... .. 189,632 |...93.5850 |... 177,812 |.... . O i 70 o0 [0 e 1.750 |...... 1.750 ....08/11/2020 ...|....03/01/2026 ...
55903V-BA-0 ..... WARNERVEDIA HOLDINGS INC .. .. 2.CFE ..|... .. 550,000 |...95.8950 |... 527,422 |.... .. . ....550,000 O [0 0 [0 e 3.755 |...... 3.755 ...08/09/2022 ...|....03/15/2027 ...
56585A-BH-4 ..... MARATHON PETROLEUM CORP ... .. 2.BFE ..|... .. 120,325 ]...99.3380 |... ..109,272 |.... . 110,000 |.. ... 114,123 O e (3,028) |0 o0 e 4.700 |...... 4.700 ....12/06/2021 ...|....05/01/2025 ...
574599-BN-5 ..... [MASCO CORP .............. .. 2.BFE .. 102,906 |...95.1340 |. ...95,134 |. . 100,000 102,017 |.. .0 .3.500 |...... 3.500 ...02/18/2022 .. 11/15/2027
58769J-AK-3 ..... MERCEDES BENZ FIN NA . .. 1.F FE .. 179,579 |. 101.3690 |. ..182,465 |. . 180,000 179,622 |.. .0 .5.200 |......5.200 ....08/31/2023 .. 08/03/2026
591894-CE-8 ..... METROPOL I TAN EDISON CO .. .. 2.AFE .. . 89,875 |. 100.8100 |. ...90,729 | 90,000 ..89,892 |.. .0 .5.200 |......5.200 ....08/28/2023 .. 04/01/2028
59217G-ER-6 ..... MET LIFE GLOB FUNDING | .. 1.DFE .. 409,533 |...91.3710 |. 374,622 . 410,000 409,712 |.. .0 .1.875 |......1.875 ...01/08/2022 .. 01/11/2027 ...
59217G-FQ-7 ..... [MET LIFE GLOB FUNDING | 1.DFE .. 179,712 |. 102.7060 |. ..184,870 . 180,000 179,728 |.. .0 ......5.400 |......5.400 ....09/05/2023 .. 09/12/2028 ...
59523U-AT-4 ..... MID AMERICA APARTMENTS .... 1.6 FE ..|... .. 199,817 ]...90.7330 |... 190,539 |.... . 210,000 |.. ....203,886 O 2,189 o0 [0 e 1.100 |...... 1.100 ....08/05/2021 ...|....09/15/2026 ...
606822-BS-2 ..... MITSUBISHI UFJ FIN GRP .. - 1.GFE ... ..200,000 |...94.3830 |... 188,766 |.... . 200,000 |.. ... 200,000 J I N | I FORRRRRt | B ISP | B AU 1.412 |...... 1.412 ....07/13/2020 ...|....07/17/2025 ...
606822-BY-9 ..... MITSUBISHI UFJ FIN GRP .. .. 1.G FE ..|... ..290,000 |...91.4160 |... 265,106 |.... ..290,000 |.. ....290,000 LU RN | N | RN | B SN 1.538 |...... 1.000 ....07/12/2021 ...|....07/20/2027 ...
606822-CA-0 ..... MITSUBISHI UFJ FIN GRP .. 1.G FE ..|... ..270,000 |...96.4010 |... 260,284 |.... . 270,000 |.. ... 270,000 JL I N | I APPSRt | B ISP | B AU 0.962 |...... 1.000 ....10/05/2021 ...|....10/11/2025 ...
606822-CL-6 ..... MITSUBISHI UFJ FIN GRP .. - 1.GFE ... .. 200,000 |. 100.1500 |... 200,300 |.... . 200,000 |.. ... 200,000 O o0 o0 [0 5.017 |...... 1.000 ...07/11/2022 ...|....07/20/2028 ...
60920L-AF-1 ..... MONDELEZ INTL HLDINGS NE .. .. 2.BFE ..|... .. 199,736 |...97.6290 |... 195,258 |.... . 200,000 |.. ...199,960 O i 54 |0 0 e 2.250 |...... 2.250 ....09/05/2019 ...|....09/19/2024 ...
610202-BN-2 ..... MONONGAHELA POVER CO . .. 1.G FE .. ...99.3190 |. ..198,637 |. . 200,000 .201,002 |.. .0 .4.100 |......4.100 ....10/15/2019 .. 04/15/2024 ...
617446-80-5 ..... MORGAN STANLEY .. 1.EFE .. ...96.0790 |. ..326,669 |. ..340,000 347,421 .. .0 .2.188 |...... 1.000 ....10/16/2020 .. 04/28/2026
61747Y-EC-5 ..... MORGAN STANLEY .. 1.EFE .. ...91.3760 |. 91,376 . 100,000 100,000 |.. .0 .1.512 |...... 1.000 ....07/15/2021 .. 07/20/2027
61747Y-EK-7 ..... MORGAN STANLEY .. 1.EFE .. ...92.9060 |. .. 148,649 |. . 160,000 160,011 |.. .0 .2.475 |......1.000 ....01/19/2022 .. 01/21/2028
61747Y-EM-3 ..... MORGAN STANLEY .. 1.EFE .. ...96.790 |. ..387,184 |. . 400,000 400,000 |.. .0 RN ......1.000 ...02/16/2022 .. 02/18/2026 ...
61747Y-EV-3 ..... MORGAN STANLEY ... .. 1.EFE ..|... . 104.8240 |... 104,824 |.... . 100,000 |.. ... 100,000 O 0 0 [0 e 6.2%6 |...... 1.000 ....10/14/2022 ...|....10/18/2028 ...
61772B-AB-9 ..... MORGAN STANLEY .. 1.EFE ..|... ...92.1780 |... 341,059 |.... . 370,000 |.. ....371,230 LU R (51 N N | I RPN | ) AN 1.598 |...... 1.000 ....05/04/2021 ...|....05/04/2027 ...
62829D-2A-7 ..... MUTUAL OF OMAHA GLOBAL . .. 1.EFE ..|... . 101.9400 |... 112,134 |.... . 110,000 |.. ...109,936 O i 10 0 o0 e 5.800 |...... 5.800 ....07/19/2023 ...|....07/27/2026 ...
628290-28-5 ... MUTUAL OF OMAHA GLOBAL . .- LEFE ... . 102.1480 |... ...91,934 |.... O o 0 [0 5.450 |...... 5.450 ....12/05/2023 ...|....12/12/2028 ...
62954H-BE-7 ..... NXP BV/NXP FDG/NXP USA .. - 2.AFE ... ...98.7550 |... ..158,008 |.... .. . O i e 28 o0 [0 e 4.400 |...... 4.400 ....06/12/2022 ...|....06/01/2027 ...
629541I-AC-9 ... NTT FINANCE CORP . |- LEFE ... . ...92.2730 |... 239,909 |.... . 260,000 |.. ... 260,000 L RN | N | RPN | ) AN 1.162 |...... 1.162 ....02/24/2021 ...|....04/03/2026 ...
637417-AG-1 ..... NNN REIT INC .. 2.AFE ..|... .. 123,404 |...98.9790 |... 118,775 |.... . 120,000 |.. ....120,325 JL I O (/{1 [1 DN ARt | B ISP | ) AU 3.900 |...... 3.900 ....05/01/2019 ...|....06/15/2024 ...
637417-AH-9 ..... NN REIT INC weveiiinannn .. 2.AFE ..|... .. 183,830 |...97.8270 |... 176,089 |.... . 180,000 |.. ... 182,041 LU R (1711 DN N | I RPN | ) A 4.000 |...... 4.000 ....04/01/2022 ...|....11/15/2025 ...
64952li-CH-4 ..... [NEW YORK LIFE GLOBAL FDG .. 1.AFE .. 157,724 |...94.2270 |. .. 141,340 |. . 150,000 153,727 |.. .0 .eenn2.350 |......2.350 ....03/04/2021 .. 07/14/2026 ...
64952I-FD-0 ... NEW YORK LIFE GLOBAL FDG . L 1AFE ... .. 149,862 |. 100.9790 |... 151,469 |.... . 150,000 |. ... 149,876 O e M 0 0 4.900 |...... 4.900 ...06/06/2023 ...|....06/13/2028 ...
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649538-BF-4 ..... NEW YORK LIFE GLOBAL FDG ......ccevvvnnnevvernneninnennns foon von | oeeeeen | s LLAFE L 99,981 |. 102.2530 |.......eeunnnnens 102,283 |oovvvviiens 100,000 (O S/ RN | N AR | B RN 5.450 |...... 5.450 ....00/12/2023 ...|....09/18/2026 ...
649840-CU-7 ..... NY STATE ELECTRIC + GAS ... - 1.GFE ... . 102.6240 |... . 280,000 |.. O i 40 |0 0 e 5.650 |...... 5.650 ....08/03/2023 ...|....08/15/2028 ...
6533%K-BL-3 ..... NEXTERA ENERGY CAPITAL .... |- 2.AFE L. ...99.0200 |... ...80,000 |.. JLUJ R (70 AR | I RPN | ) AN 4.255 |...... 4.255 ....08/02/2022 ...|....09/01/2024 ...
6533%K-BY-5 ..... NEXTERA ENERGY CAPITAL . - 2.AFE ... ...92.0090 |... ..125,000 |.. O i 12 0 [0 e 1.875 |...... 1.875 ....12/08/2021 ...|....01/15/2027 ...
655844-CA-4 ... NORFOLK SOUTHERN CORP ... |- 2.AFE L. . ...97.8970 |... . 260,000 |.. O o886 |0 [0 3.650 |...... 3.650 ...10/23/2018 ...|....08/01/2025 ...
655844-CE-6 ..... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... ... 85,199 |...89.9240 |... . 100,000 |.. 0 e 285 |0 o0 e 2.550 |...... 2.550 ....11/20/2023 ...|....11/01/2029 ...
668074-AV-9 ..... NORTHWESTERN CORP .. 1.G FE ..|... .. 139,881 ]...98.7240 |... . 140,000 |.. ....139,991 O i 40 o0 [0 1.000 |...... 1.000 ....03/19/2021 ...|....03/26/2024 ...
66815L-2A-6 ..... NORTHWESTERN MUTUAL GLBL .. - TAFE L. .. 266,955 |...92.4880 |... . 280,000 |.. ....270,560 0 [ 3,488 |0 [0 0.800 |...... 0.800 ....01/07/2021 ...|....01/14/2026 ...
66815L-2K-4 ..... NORTHWESTERN MUTUAL GLBL .. 1.AFE .. . 89,964 |...98.6570 |. 90,000 ..89,973 |.. .0 .4.350 |......4.350 ....09/08/2022 .. 09/15/2027
670346-AX-3 ..... NUCOR CORP .. 1.G FE .. ..79,949 |...98.4080 |. 80,000 .. 79,976 |.. .0 .3.950 |......3.950 ....05/18/2022 .. 05/23/2025
67077M-AD-0 ..... NUTRIEN LTD . ..2.BFE .. 294,750 |...97.0770 |. ..290,000 291,946 |.. .0 ......3.000 |......3.000 ....02/16/2022 .. 04/01/2025 ...
67077M-AE-8 ..... NUTRIEN LTD .... .. 2.BFE ..|... .. 115,807 |...97.7390 |... . 100,000 |.. ...107,540 0 [ (2,483) |0 o0 e 4.000 |...... 4.000 ....08/12/2020 ...|....12/15/2026 ...
67077M-AY-4 ..... NUTRIEN LTD ... .. 2.BFE ..|... . 101.6830 |... ...60,000 |.. O i 21 o0 [0 e 5.950 |...... 5.950 ....11/07/2022 ...|....11/07/2025 ...
67077M-BA-5 ... NUTRIEN LTD .... . |--2.BFE ..|... . 100.9670 |... . 100,000 |.. O e 28 0 o0 e 4.900 |...... 4.900 ....08/23/2023 ...|....08/27/2028 ...
68389X-CC-7 ..... ORACLE CORP .. . |- 2.BFE ..|... ...93.3270 |... . 480,000 |.. O 985 o0 [0 e 1.650 |...... 1.650 ....03/22/2021 ...|....03/25/2026 ...
68389X-CM-5 ..... ORACLE CORP .. . |--2.BFE ..|... . 100.0830 |... . 130,000 |.. O e 3 0 0 e 4.500 |...... 4.500 ....02/02/2023 ...|....05/06/2028 ...
686514-AE-0 ..... ORLANDO HEALTH OBL GRP .- LEFE ... ...94.5980 |... ..250,000 |.. O 308 o0 [0 e 3.777 | 3.711 ....03/16/2022 ...|....10/01/2028 ...
68902V-AH-0 ..... OTIS WORLDIWIDE CORP ... .. 2.BFE ..|... ...96.1390 |... . . ...95,000 |.. J N N | I AP | B ISP | B FET 2.0 |...... 2.056 ....02/19/2020 ...|....04/05/2025 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES .. - 1.GFE ... ...99.2540 |... 307,686 |.... . 310,000 |.. ...308,438 O 34 0 [0 4.758 |...... 1.000 ....01/19/2023 ...|....01/26/2027 ...
693475-B0-7 ..... PNC FINANCIAL SERVICES .. 1.G FE .. . 100.6170 |. ..140,864 |. . 140,000 140,000 |.. .0 .5.812 |...... 1.000 ...06/07/2023 .. 06/12/2026
693475-BT-1 ..... PNC FINANCIAL SERVICES .. 1.F FE .. . 103.7780 |. 72,645 |. 70,000 ..70,026 |.. .0 .6.615 |......1.000 ....10/17/2023 .. 10/20/2027
693506-BQ-9 ..... PPG INDUSTRIES INC .... .. 2.AFE .. ...98.0040 |. ..156,807 |. . 160,000 .159,964 |.. .0 .2.400 |......2.400 ....08/06/2019 .. 08/15/2024
693506-BU-0 ..... PPG INDUSTRIES INC . .| 2.AFE .. ...92.4630 |. . 190,000 .189,519 |.. .0 .1.200 |......1.200 ....03/01/2021 .. 03/15/2026 ...
6944PL-20-0 . PACIFIC LIFE GF I . .. 1.DFE .. ...87.3430 |. . 190,000 .180,054 |.. .0 oo 1.450 |......1.450 ....02/22/2022 .. 01/20/2028 ...
695114-CS-5 ..... PACIF | CORP .. 1.F FE ..|... ...97.2990 |... ....350,850 JLU I SRR (% (- N N | I RPN | ) AN 3.350 |...... 3.350 ...05/1172021 ...|....07/01/2025 ...
701094-AQ-7 ..... PARKER HANNIFIN CORP .... - 2.AFE ... ...99.0390 |... ...169,973 O e 59 |0 o0 e 3.650 |...... 3.650 ....06/06/2022 ...|....06/15/2024 ...
701094-AR-5 ..... PARKER HANNIFIN CORP .... .. 2.AFE ..|... ...99.1980 |... O i 19 0 [0 e 4.250 |...... 4.250 ....06/06/2022 ...|....09/15/2027 ...
70462G-AB-4 ..... PEACEHEALTH OBLIGATED GR - 1.GFE ... ...92.9060 |... O e (514) |0 o0 e 1.375 |...... 1.375 ....10/01/2020 ...|....11/15/2025 ...
714046-AM-1 ... REVVITY INC . |- 2.BFE ..|... .. 86.6670 |... O i 8 0 [0 e 1.900 |...... 1.900 ....09/08/2021 ...|....09/15/2028 ...
718546-AZ-7 ..... PHILLIPS 66 .. 2.AFE ..|... . ...92.9240 |... . JL N N - ) ARt | B IEUPRRPRRRPIN | B FOU 1.300 |...... 1.300 ....11/16/2020 ...|....02/15/2026 ...
718547-AT-9 ..... PHILLIPS 66 CO ... .. 2.AFE .. 149,652 |. 100.9220 |. . 150,000 149,703 |.. .0 .4.950 |......4.950 ....03/27/2023 .. 12/01/2027 ...
723787-AT-4 ..... PIONEER NATURAL RESOURCE .. .. 2.AFE .. 129,975 |...92.8630 |. . 130,000 129,990 |.. .0 .1.125 |......1.125 ....01/14/2021 .. 01/15/2026
723787-AV-9 ..... PIONEER NATURAL RESOURCE .. .. 2.AFE .. 139,931 |. 100.7630 |. . 140,000 .139,948 |.. .0 .5.100 |......5.100 ....03/27/2023 .. 03/29/2026
7415311-CP-2 . PRICOA GLOBAL FUNDING 1 .. 1.DFE .. 159,637 |...90.8480 |. . 160,000 .159,804 |.. .0 .1.200 |...... 1.200 ....08/24/2021 .. 09/01/2026
74368C-BL-7 ..... PROTECTIVE LIFE GLOBAL . .. 1.DFE .. 150,000 |...97.5430 |. . . . 150,000 150,000 |.. .0 ......3.218 |......3.218 ....03/24/2022 .. 03/28/2025 ...
74368C-BP-8 ..... PROTECTIVE LIFE GLOBAL ... .. 1.DFE ..|... .. 150,000 |...99.4570 |... 149,186 |.... . 150,000 |.. ... 150,000 O 0 0 [0 e 4.714 |...... 4.714 ....06/28/2022 ...|....07/06/2027 ...
744560-BL-9 ..... PUBLIC SERVICE ELECTRIC ... .. 1.F FE ..|... .. 376,401 |...97.5920 |... 341,572 |.... ..350,000 |.. ....359,161 LU SR (< 8tei<) N N | N RPN | ) A 3.000 |...... 3.000 ...05/1172021 ...|....05/15/2025 ...
74977R-DL-5 ... COOPERATIEVE RABOBANK UA .. - 1.GFE ... ..390,000 |...91.0550 |... 355,115 |.... ..390,000 |.. ....390,000 J I N | I FORRRRRt | B ISP | B AU 1.980 |...... 1.000 ....12/08/2021 ...|....12/15/2027 ...
TA9TTR-DN-1 ... COOPERATIEVE RABOBANK UA .. - 1.GFE ... .. 250,000 |...95.3720 |... 238,431 |.... ..250,000 |.. ....250,000 LU RN | N | RN | B SN 3.649 |...... 1.000 ....03/30/2022 ...|....04/06/2028 ...
75513E-CQ-2 ... - 2.AFE ... .. 169,952 |. 100.4300 |... 170,730 |.... . 170,000 |.. ...169,965 O e 18 0 o0 e 5.000 |...... 5.000 ...02/23/2023 ... |....02/27/2026 ...
75513E-CT-6 ..... |- 2.AFE L. . 99,910 |. 102.7130 |... ..102,713 |.... . 100,000 |.. O i o0 [0 5.750 |...... 5.750 ....11/06/2023 ...|....11/08/2026 ...
756109-AZ-7 ..... REALTY INCOME CORP ... .. 1.G FE ..|... . 88,547 |...91.3060 |... ...91,306 |.... . 100,000 |.. 0 3,225 |0 o0 0.750 |...... 0.750 ....01/25/2023 ...|....03/15/2026 ...
7591EP-AT-7 ..... REGIONS FINANCIAL CORP ..... .. 2.AFE ..|... .. 149,618 |...85.7300 |... 128,595 |.... . 150,000 |.. ....149,742 O i 83 o0 [0 1.800 |...... 1.800 ....08/09/2021 ...|....08/12/2028 ...
76169X-AC-8 ..... REXFORD INDUSTRIAL REALT .. 2.AFE .. 148,463 |. 100.1760 |. ..150,265 |. . 150,000 .148,662 |.. .0 ......5.000 |......5.000 ....08/28/2023 .. 06/15/2028 ...
771367-CD-9 ..... ROCHESTER GAS + ELECTRIC . 1.FFE ..|.. .. 182,777 ]...94.3580 |... 155,691 |.... . 165,000 |. ... 174,5% O e (2,726) |oveeeeieenn0 o0 3.100 |...... 3.100 ...12/15/2020 ... |....06/01/2027 ...
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T76743-AB-2 ..... ROPER TECHNOLOGIES INC ...evvvvnviviiiiniiviiinineens oo e e | s L 2AFE L 99,399 |...98.0630 (VI AR (282 ) 1 AN | N AR | B KN 3.850 |...... 3.850 ....09/20/2021 ...|....12/15/2025 ...
T76743-AH-9 ..... ROPER TECHNOLOGIES INC .. v |- 2.BFE ... ...97.5370 |... O e 19 0 [0 e 2.350 |...... 2.350 ...08/19/2019 ...|....09/15/2024 ...
T76743-AM-8 ..... ROPER TECHNOLOGIES INC .. . |- 2.BFE ..|... ...93.4830 |... O i 18 0 [0 e 1.000 |...... 1.000 ....08/18/2020 ...|....09/15/2025 ...
78016E-ZZ-3 ..... ROYAL BANK OF CANADA .... |- 1L.EFE ... ...91.5440 |... .. O e 22 o0 [0 e 1.400 |...... 1.400 ....10/04/2021 ...|....11/02/2026 ...
78016F-Z5-6 ..... ROYAL BANK OF CANADA .... .- LEFE ... ...98.9100 |... . 370,000 |.. ...369,997 LU RN | N | RN | B SN 4.240 |...... 4.240 ...07/25/2022 ...|....08/03/2027 ...
78016F-ZW-7 ..... ROYAL BANK OF CANADA .... .. 1.EFE ..|... . 101.1600 |... . 180,000 |.. O e (229) |0 o0 e 4.900 |...... 4.900 ...01/20/2023 ...|....01/12/2028 ...
78016F-ZZ-0 ..... ROYAL BANK OF CANADA .... .- LEFE ... . 101.1830 |... ...50,000 |.. O v 0 [0 5.200 |...... 5.200 ....07/13/2023 ...|....07/20/2026 ...
78200J-AA-0 ..... RUSH OBLIGATED GROUP . |- 1L.EFE ... ...95.1260 |... . 110,000 |.. 0 [ 851 |0 o0 e 3.922 |...... 3.922 ....06/22/2023 ...|....11/15/2029 ...
78355H-KL-2 . RYDER SYSTEM INC . ..2.BFE .. ...99.5140 |. . 130,000 .0 .3.650 |[......3.650 ....02/25/2019 .. 03/18/2024
78355H-KU-2 . RYDER SYSTEM INC . .. 2.AFE .. ...97.7800 |. . 110,000 .0 .4.300 |......4.300 ....05/10/2022 .. 06/15/2027
785592-AS-5 . SABINE PASS LIQUEFACTION .. 2.AFE .. . 98,069 |. 100.4710 |. . A ..98,524 |.. .0 ......5.000 |......5.000 .. 1171872022 .. 03/15/2027 ...
797440-CE-2 ..... SAN DIEGO G + E .. 1.F FE ..|... .. 219,054 |. 102.1010 |... 224,621 |.... ....219,119 0 [ 85 |0 o0 e 4.950 |...... 4.950 ....08/07/2023 ...|....08/15/2028 ...
808513-CD-5 ..... CHARLES SCHIIAB CORP ... |- LEFE ... .. 150,000 |. 102.6620 |... 153,993 |.... ... 150,000 LU RN | N | RN | B SN 5.643 |...... 1.000 ....06/17/2023 ...|....05/19/2029 ...
808513-CG-8 ..... CHARLES SCHIIAB CORP ... |- 1L.EFE ... .. 264,777 |. 102.5860 |... 271,852 |.... ....264,802 O foeiiee 28 |0 [0 e 5.875 |...... 5.875 ....08/22/2023 ...|....08/24/2026 ...
816851-BN-8 ..... . |- 2.BFE ..|... .. 159,717 |...97.5790 |... ..156,126 |.... ...159,880 O e 98 |0 [0 3.300 |...... 3.300 ...08/21/2022 ... |....04/01/2025 ...
817826-AC-4 ..... 7 ELEVEN INC ... . |--2.BFE ..|... ... 89,786 |...92.4600 |... ...83,214 |.... . .. O e 83 |0 0 e 0.950 |...... 0.950 ....01/27/2021 ...|....02/10/2026 ...
824348-BR-6 ..... SHERWIN WILLIAMS CO . |- 2.BFE ..|... .. 169,981 |...98.8230 |... 167,998 |.... . 170,000 |.. ....169,990 I RN - I N | RPN | B SN 4.250 |...... 4.250 ....08/08/2022 ...|....08/08/2025 ...
828807-CH-5 ..... SIMON PROPERTY GROUP LP . .. 1.G FE ..|... .. 182,396 |...96.9010 |... 184,112 |.... ....184,647 JL I Y1) I FORRPPt | B IUUUPURPRRPIN | ) AU 3.300 |...... 3.300 ....01/27/2023 ...|....01/15/2026 ...
84859D-AB-3 ... SPIRE MISSOURI INC .... |- LEFE ... ..390,000 |...99.8640 |... ....390,000 I RN | N | RPN | B SN 5.841 [...... 1.000 ...12/0172021 ... |....12/02/2024 ...
85440K-AC-8 ..... [STANFORD UNIVERSITY ... .. 1.LAFE .. . 85,000 |...90.4860 |. ..85,000 |.. .0 .1.289 |......1.289 ....05/28/2020 .. 06/01/2027
854502-AP-6 . STANLEY BLACK + DECKER | .. 2.AFE .. 149,798 |...96.6340 |. .0 .2.300 |......2.300 ....02/22/2022 .. 02/24/2025
857477-BE-2 ..... STATE STREET CORP ..... .. 1.F FE .. 110,000 |...97.4860 |. .0 .2.354 |......1.000 ....10/29/2019 .. 11/01/2025
857477-BS-1 ..... STATE STREET CORP .. 1.F FE .. 280,000 |...92.9260 |. .0 .2.203 |......1.000 ....02/02/2022 .. 02/07/2028 ...
857477-BY-8 ..... STATE STREET CORP .. 1.F FE .. 80,000 |. 103.8050 |. .0 ......5.820 |......1.000 ...11/01/2022 .. 11/04/2028 ...
857477-CF-8 ..... STATE STREET CORP .- LEFE ... .. 120,000 |. 103.4720 |... . 120,000 |.. . I RN | N | RPN | B SN 5.684 |...... 1.000 ....11/16/2023 ...|....11/21/2029 ...
86562\1-BV-1 ..... SUMITOMO MITSUI FINL GRP .. .. 1.G FE ..|... .. 209,464 |...97.0750 |... . 200,000 |.. ....202,698 O e (2,572) |0 o0 e 2.348 |...... 2.348 ....05/05/2021 ...|....01/15/2025 ...
86562\-CA-6 ..... SUMITOMO MITSUI FINL GRP .. 1.6 FE ..|... ..201,104 |...94.6510 |... . 200,000 |.. ....200,455 LU R i) I N | I RPN | ) AN 1.474 |...... 1.474 ....10/07/2021 ...|....07/08/2025 ...
8656211-CN-0 ..... SUMITOMO MITSUI FINL GRP .. - 1.GFE ... ...92.3790 |... . 200,000 |.. ... 200,000 JLO I N | I APPSRt | B IR | B AU 2174 |...... 2.174 ...01/05/2022 ...|....01/14/2027 ...
86562-DG-2 ..... SUMITOMO MITSUI FINL GRP .. - 1.GFE ... . 103.6540 |... . 200,000 |.. .. 200,000 O o0 o0 [0 5.716 |...... 5.716 ....00/05/2023 ...|....09/14/2028 ...
87264A-BR-5 ..... T MOBILE USA INC ... .. 2.BFE ..|... ...94.7540 |... ...60,000 |.. 0 e 950 |0 o0 e 2.250 |...... 2.250 ....04/20/2023 ...|....02/15/2026 ...
87264A-BU-8 ..... T MOBILE USA INC . ..2.BFE .. ...95.1100 |. . 120,000 114,168 |.. .0 .2.625 |......2.625 ....04/19/2023 .. 04/15/2026 ...
87264A-DA-0 ..... T MOBILE USA INC . .. 2.BFE .. . 100.9080 |. 90,000 ..89,831 |.. .0 .4.800 |......4.800 ....05/08/2023 .. 07/15/2028
872882-AE-5 ..... TSMC GLOBAL LTD .. .. 1.DFE .. ...92.9480 |. . 200,000 199,934 |.. .0 .0.750 |......0.750 ....00/23/2020 .. 09/28/2025
872898-AA-9 ..... TSMC ARIZONA CORP .. 1.DFE .. ...92.0670 |. . 200,000 199,973 |.. .0 .1.750 |...... 1.750 ....10/20/2021 .. 10/25/2026
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF ..2.BFE .. . 69,971 (...97.8770 |. 70,000 ..69,987 |.. .0 ......3.550 |......3.550 ....04/07/2022 .. 04/14/2025 ...
883556-CS-9 ... THERMO FISHER SCIENTIFIC .. .. 1.G FE ..|... ..270,000 |...96.8090 |... . . 270,000 |.. ... 270,000 J I N | I FORRRRRt | B ISP | B AU 1.215 |...... 1.215 ....10/19/2021 ...|....10/18/2024 ...
89114T-2D-7 ..... TORONTO DOMINION BANK ... .. 1.EFE ..|... .. 364,490 |...91.8420 |... 376,551 |.... . 410,000 |.. ....375,962 O e 11,472 |0 [0 e 1.200 |...... 1.200 ....02/09/2023 ...|....06/03/2026 ...
89114T-2T-2 ..... TORONTO DOMINION BANK ... .. 1.EFE ..|... .. 219,562 |...94.4770 |... 207,849 |.... ..220,000 |.. ....219,714 O e 84 0 [0 2.800 |...... 2.800 ....08/07/2022 ...|....03/10/2027 ...
89115A-2J-0 ..... TORONTO DOMINION BANK .. 1.EFE ..|... .. 120,000 |...99.1670 |... 119,001 |.... . 120,000 |.. ... 120,000 LU RN | N | RN | B SN 4.285 |...... 4.285 ....09/08/2022 ...|....09/13/2024 ...
89236T-J7-9 ..... TOYOTA MOTOR CREDIT CORP .. .. 1.EFE ..|... .. 189,983 |...95.8270 |... 182,072 |.... . 190,000 |.. ....189,989 O 8 0 [0 e 3.050 |...... 3.050 ...03/17/2022 ...|....08/22/2027 ...
89236T-LD-5 ..... TOYOTA MOTOR CREDIT CORP .. .. 1.EFE ..|... .. 149,865 |. 102.4000 |... 153,601 |.... . 150,000 |.. ....149,870 O e o0 [0 5.400 |...... 5.400 ....11/15/2023 ...|....11/20/2026 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP .. 1.G FE ..|... ..300,000 |...96.3590 |... 289,078 |.... . 300,000 |.. ... 300,000 JLO I I | I APt | B ISP | B AT 4128 |...... 1.000 ...06/01/2022 ...|....06/06/2028 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP .. 1.G FE ..|... .. 140,040 |...97.9430 |... 137,121 |.... . 140,000 |.. ... 140,027 LU SRR ( (1) N MO | I RPN | ) AN 4.260 |...... 1.000 ....07/25/2022 ...|....07/28/2026 ...
902613-ANM-0 ..... [UBS GROUP AG ... .. 1.G FE .. 200,000 |...98.4950 |. ..196,990 |. . 200,000 200,000 |.. .0 ......4.488 |......1.000 ....06/08/2022 .. 05/12/2026 ...
91159H-JC-5 ..... US BANCORP ... .. 1.GFE ..|.. .. 190,000 |...91.9600 |... 174,724 |.... . 190,000 |. .. 190,000 O 0 0 0 2.215 |...... 1.000 ...01/20/2022 ...|....01/27/2028 ...
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9115H-JF-8 ..... US BANCORP ...evvnieiiiiieeecvenieeecevnieeeeevnnines oo ven | eeeeen | s L AGFE e 270,000 |...98.5960 |.................266,209 |oueenniiiinnnnn 270,000 |ooevvvnnninnes 270,000 |oeevevnnnniinnnns (O R | R PN | I AR | B RN 4.548 |...... 1.000 ...07/19/2022 ... |....07/22/2028 ...
91159H-0P-6 ..... US BANCORP v |- LLFFE ... ..230,000 |. 104.4310 |... ..230,000 |.. ....230,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.787 |...... 1.000 ....10/19/2023 ...|....10/26/2027 ...
92343V-DY-7 ... VERIZON COMMUNICATIONS .. e | 2.AFE L. .. 364,487 |...98.6010 |... ..350,000 |.. ....359,626 JLU SRR 73 (1) N N I RPN | ) AN 4125 |...... 4125 ...08/30/2022 ...|....03/16/2027 ...
927804-GH-1 ..... VIRGINIA ELEC + POWER CO .. v |- LLFFE ... .. 109,657 |...97.6910 |... . 110,000 |.. ... 109,760 JLU N U - - I ARt | B IR | B AU 3.750 |...... 3.750 ....05/16/2022 ...|....05/15/2027 ...
928668-BR-2 ..... VOLKSWAGEN GROUP AMERICA .. e | 2.AFE L. .. 199,910 |...97.9470 |... . 200,000 |.. ...199,956 LU RR: | I N | I RN | ) AN 3.950 |...... 3.950 ...06/31/2022 ...|....06/06/2025 ...
929160-AT-6 ..... VULCAN MATERIALS CO ... v |- 2.BFE ... ... 85,388 |...96.9600 |... ...90,000 |.. O e 138 |0 o0 e 3.900 |...... 3.900 ....11/20/2023 ...|....04/01/2027 ...
92930U-AH-9 ...... WEC ENERGY GROUP INC . e | 2.AFE L. .. 119,914 1...99.8110 |... . 120,000 |.. ....119,949 LU Y- T N | N RPN | ) A 5.000 |...... 5.000 ....00/22/2022 ...|....09/27/2025 ...
92939U-AK-2 ..... WEC ENERGY GROUP INC ... - 2.AFE ... ...99.6390 |... . 280,000 |.. ....219,776 0 e 101 |0 o0 e 4.750 |...... 4.750 ...01/09/2023 ...|....01/09/2026 ...
94988J-6F-9 . WELLS FARGO BANK NA .. .. 1.DFE .. . 101.2670 |. ..250,000 .250,000 |.. .0 .5.254 |......5.254 ....12/04/2023 .. 12/11/2026
95000U-2V-4 . WELLS FARGO + COMPANY .. 2.AFE .. ...95.4580 |. . 380,000 .368,612 |.. .0 .3.526 |......1.000 ....08/17/2022 .. 03/24/2028
95000U-2X-0 ..... [WELLS FARGO + COMPANY .. 2.AFE .. ...98.0230 |. . 380,000 .376,834 |.. .0 ......3.908 |......1.000 ....08/17/2022 .. 04/25/2026 ...
95000U-3A-9 ..... WELLS FARGO + COMPANY ... v |- 2.AFE ... . ...99.3050 |... . 370,000 |.. ....373,367 0 [ (649) |0 [0 e 4.808 |...... 1.000 ...08/17/2022 ...|....07/25/2028 ...
950400-AG-9 ..... WELLTOWER OP LLC ... e | 2.AFE L. .. 189,348 |...99.3270 |... . 190,000 |.. ...189,972 O e 137 o0 [0 e 3.625 |...... 3.625 ....02/13/2019 ...|....03/15/2024 ...
950400-AN-4 ... WELLTOWER OP LLC ... v |- 2.AFE ... ... 89,744 ].. 88.0110 |... 0 e 8 0 o0 e 2.050 |...... 2.050 ....06/23/2021 ...|....01/15/2029 ...
96145D-AB-1 ..... WRKCO INC e | 2.BFE ... .. 172,938 |...98.0890 |... LU R (722 N N | I RPN | ) A 3.000 |...... 3.000 ....11/05/2019 ...|....09/15/2024 ...
962166-CC-6 ..... WEYERHAEUSER CO .. v |- 2.BFE ... .. 229,246 |...99.5570 |... . .. . O [ 149 |0 0 e 4.750 |...... 4.750 ....05/15/2023 ...|....05/15/2026 ...
969457-BI1-9 ..... WILLIAMS COMPANIES INC .. e | 2B FE ... .. 201,240 |...99.4450 |... 179,002 |.... . 180,000 |.. ....183,021 LU R (71D N N | I RPN | ) AN 4.550 |...... 4.550 ....01/21/2021 ...|....06/24/2024 ...
969457-CH-1 ... WILLIAMS COMPANIES INC .. . |--2.BFE ..|... .. 300,214 |. 101.0470 |... . 300,000 |.. ....300,19 O e (18) 0 o0 e 5.400 |...... 5.400 ....02/27/2023 ...|....03/02/2026 ...
00138C-AN-8 ..... COREBRIDGE GLOB FUNDING ... .. 1.F FE ..|... .. 149,876 |...92.8420 |... . 150,000 |.. ... 149,956 LU < T N | I RN | ) RN 0.900 |...... 0.900 ....09/15/2020 ...|....09/22/2025 ...
00138C-AV-0 ..... COREBRIDGE GLOB FUNDING .. 1.F FE .. . 60,012 |. 103.1200 |. 60,000 ..60,011 |.. .0 .5.900 |......5.900 ....09/14/2023 .. 09/19/2028
00206R-GD-8 ..... AT+T INC .. ..2.BFE .. . 80,000 |. 100.3470 |. 80,000 ..80,000 |.. .0 .6.808 |[......1.000 ....08/16/2018 .. 06/12/2024
00206R-JX-1 ..... AT+T INC .. .. 2.BFE .. ..44,933 [...92.9040 |. 45,000 ..44,966 |.. .0 .2.300 |......2.300 ....05/21/2020 .. 06/01/2027
00206R-KG-6 ..... AT+T INC .. .|..2.BFE .. 249,685 |...89.1250 |. ..250,000 .249,823 |.. .0 .1.650 |......1.650 ...07/271/2020 .. 02/01/2028 ...
00206R-MJ-8 ..... AT+T INC ..... .. 2.BFE .. 109,896 |...98.8980 |. . . 110,000 109,992 |.. .0 ......0.900 |......0.900 ....03/19/2021 .. 03/25/2024 ...
007589-AA-2 ..... ADVOCATE HEALTH CORP . .. 1.CFE ..|... .. 114,925 |...97.2750 |... 111,867 |.... . 115,000 |.. ...114,943 O e 1 0 [0 e 3.829 |...... 3.829 ....04/25/2022 ...|....08/15/2028 ...
015271-AH-2 ..... ALEXANDRIA REAL ESTATE E .. - 2.AFE ... ... 71,933 ]...98.4330 |... ...68,903 |.... O [ (497) |0 o0 e 4.300 |...... 4.300 ....08/25/2022 ...|....01/15/2026 ...
01882Y-AC-0 ..... ALLIANT ENERGY FINANCE .... . |- 2.BFE ..|... .. 169,680 |...90.7310 |... LU R 1) I N | N RN | ) AN 1.400 |...... 1.400 ...11/17/2020 ... |....03/15/2026 ...
023608-AP-7 ..... AMEREN CORP . |--2.BFE ..|... . 102.3780 |... JLU N Y FORPRRR | B IEUPRRPRRRPIN | B AU 5.700 |...... 5.700 ....11/15/2023 ...|....12/01/2026 ...
025816-CS-6 ..... AMERICAN EXPRESS CO ... |- LEFE ... ...93.7330 |... L LT N | RN | B FON 2.550 |...... 2.550 ...03/01/2022 ...|....03/04/2027 ...
025816-DG-1 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... . 101.2040 |... J I N | I FORRRRRt | B ISP | B AU 5.389 |...... 1.000 ....07/25/2023 ...|....07/28/2027 ...
025816-DL-0 ..... AMERICAN EXPRESS CO ... .. 1.F FE .. . 101.9870 |. .0 .6.338 [......1.000 ....10/24/2023 .. 10/30/2026 ...
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL . .. 2.AFE .. ...89.1900 |. .0 .2.250 |......2.250 ....08/15/2021 .. 03/17/2028
03740L-AD-4 ..... AON CORP/AON GLOBAL HOLD .. 2.AFE .. ...94.5720 |. .0 . ......2.850 ....02/23/2022 .. 05/28/2027
04352E-AA-3 . ASCENSION HEALTH ... .. 1.BFE .. ...89.3740 |. .0 .2.5%2 |......2.5382 ...08/09/2023 .. 11/15/2029
04636N-AC-7 ..... [ASTRAZENECA FINANCE LLC .. 1.F FE .. ...98.0650 |. .139,998 |.. .0 ......0.700 |......0.700 ....06/25/2021 .. 05/28/2024 ...
05523U-AP-5 ..... BAE SYSTEMS HOLDINGS INC .....ceeeeemeeieieeimniaeeeees foen o - 2.AFE ... .. 146,098 |...97.8170 |... . 140,000 |.. ....143,193 O e (1,572) |0 o0 e 3.850 |...... 3.850 ...02/16/2022 ...|....12/15/2025 ...
05565E-CE-3 ..... BMW US CAPITAL LLC .... .. 1.F FE ..|... .. 109,966 |. 101.9310 |... . 110,000 |.. ...109,968 O i o0 [0 e 5.050 |...... 5.050 ....08/08/2023 ...|....08/11/2028 ...
06051G-JS-9 ..... BANK OF AMERICA CORP . .. 1.G FE ..|... ... 70,712 ]...91.6540 |... O e (M) 0 o0 e 1.734 |...... 1.000 ....07/15/2021 ...|....07/22/2027 ...
06051G-KJ-7 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ..110,000 |...92.6950 |... LU RN | N | RN | B SN 2.551 |...... 1.000 |FA ...... ,146 |... ....02/01/2022 ...|....02/04/2028 ...
06051G-KM-0 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 130,000 |...97.2720 |... J I N | I FORRRRRt | B ISP | B AU 3.384 |...... 1.000 ....08/17/2022 ...|....04/02/2026 ...
06051G-KP-3 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 120,000 |...97.7810 |... I RN | N | RPN | B SN 4.376 |...... 1.000 ...04/21/2022 ... |....04/27/2028 ...
06051G-LV-9 ..... BANK OF AMERICA CORP .... .. 1.EFE ..|... ... 90,000 |. 102.0750 |... . . . JLO I I | I APt | B ISP | B AT 5.933 |...... 1.000 ....09/12/2023 ...|....09/15/2027 ...
06368F-AJ-8 ..... BANK OF MONTREAL ... .. 1.F FE ..|... .. 159,666 |...94.2000 |... 150,720 |.... . 160,000 |.. ....159,782 I R o1 T N | N RN | B SN 2.650 |...... 2.650 ....03/03/2022 ...|....03/08/2027 ...
06368L-AQ-9 ..... BANK OF MONTREAL ... .. 1.F FE .. 129,943 |. 100.3420 |. ..130,445 |. . 130,000 129,956 |.. .0 ......4.700 |......4.700 ....09/07/2022 .. 09/14/2027 ...
06406R-BA-4 ..... BANK OF NY MELLON CORP .......cccvvuniiiiiiunnnniiniinnnns . 1.FFE ..|.. .. 219,813 ]...92.9830 |... 204,564 |.... ..220,000 |. ...219,883 O i 37 o0 0 2.050 |...... 2.050 ...01/19/2022 ... |....01/26/2027 ...
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06406R-BT-3 ..... BANK OF NY MELLON CORP ......ccevvunverrrnnnninrrnnnnnns fooe ven e | s LEFE L 70,000 |. 106.3220 (VN S N R | I R | B SO . T I A RN 1.000 ....10/18/2023 ...|....10/25/2029 ...
064159-8K-5 ..... BANK OF NOVA SCOTIA ... |- 1L.EFE ... ...91.1070 |... O e 0 [0l 12300 |- 1.300 ....09/13/2021 ...|....09/15/2026 ...
06417X-AH-4 ..... BANK OF NOVA SCOTIA ... |- LEFE ... ...97.8540 |... O e 3 L0 [0 0000030450 |l 3.450 ...04/06/2022 ...|....04/11/2025 ...
06417X-AN-1 ... BANK OF NOVA SCOTIA |- 1L.EFE ... ...99.8040 |... O i 10 0 0 el 40750 |- 4.750 ....01/24/2023 ...|....02/02/2026 ...
071813-CH-0 ..... BAXTER INTERNATIONAL INC .. . |- 2.BFE ..|... ...96.2990 |... . .. ...330,000 O 0 0 [0l 12322 | 1.322 ....11/16/2021 ...|....11/29/2024 ...
072863-AE-3 ..... BAYLOR SCOTT + WHITE HOL .. .. 1.DFE ..|... .. 128,925 |...93.5490 |... . 140,000 |.. O e 2,378 o0 i l0 002,650 |- 2.650 ....02/16/2023 ...|....11/15/2026 ...
092113-AL-3 ..... BLACK HILLS CORP .. 2.AFE ..|... ... 88,381...97.6370 |... ...80,000 |.. O e (1,801) vl o0 000003.950 | 3.950 ....06/25/2021 ...|....01/15/2026 ...
096591-2J-2 ... BNP PARIBAS . - 1.GFE ... ..480,000 |...97.4510 |... . 480,000 |.. O 0 0 [0 nnll2.819 | 1.000 . 11/12/2019 ... |....11/19/2025 ...
097023-DG-7 ..... BOEING CO .... .. 2.CFE .. 340,253 |...94.5210 |. .0 .2.1% ....02/14/2022 .. 02/04/2026
10112R-AN-4 ... BOSTON PROPERTIES LP . .. 2.AFE .. ...99.8110 |. .0 .3.800 ....03/26/2018 .. 02/01/2024
10112R-AZ-7 ..... BOSTON PROPERTIES LP . .. 2.AFE .. ...97.2140 |. . . .0 ......3.200 ... 11/17/2017 .. 01/15/2025 ...
126650-DM-9 ..... CVS HEALTH CORP .. 2.BFE ..|... .. 88.8870 |... 311,108 |.... O e 139 0 0 sl 12300 |- 1.300 ....08/12/2020 ...|....08/21/2027 ...
127097-AG-8 ..... COTERRA ENERGY INC .. 2.BFE ..|... ...96.8220 |... ...62,935 |.... O e (M) 0 [0 000223.900 |- 3.900 ....03/24/2022 ...|....05/15/2027 ...
136385-AT-8 ..... CANADIAN NATL RESOURCES - 2.AFE ... ...99.4140 |... ...59,648 |.... O e (1,518) el e l0 0222232800 |- 3.800 ....04/23/2021 ...|....04/15/2024 ...
13645R-BE-3 ..... CANADIAN PACIFIC RAILWAY .. . |- 2.BFE ..|... ...92.2510 |... ... 92,251 ... LU Y- N N N RN | I R B £ 4 I AN 1.750 ... 1171772021 ...|....12/02/2026 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CO .. - 2.AFE ... ...89.9910 |... ..166,483 |.... O 0 0 [0l 10878 1.000 ....10/28/2021 ...|....11/02/2027 ...
14040H-CM-5 ..... CAPITAL ONE FINANCIAL CO .. |- 2.AFE L. ...95.8350 |... ...86,282 |.... O 0 0 [0 000002.636 |l 1.000 ....03/01/2022 ...}|....03/03/2026 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CO .. .. 2.AFE ..|... ...98.3380 |... O 0 0 el 0 40927 | 1.000 ...05/05/2022 ...|....05/10/2028 ...
14448C-AT-1 ..... CARRIER GLOBAL CORP . |- 2.BFE ..|... . 101.3350 |... O e 0 [0 000025800 |- 5.800 ....11/15/2023 ...|....11/30/2025 ...
15189X-BD-9 ..... CENTERPOINT ENER HOUSTON .. 1.F FE .. . 103.2920 |. .0 .5.200 ....09/13/2023 .. 10/01/2028
17108J-AA-1 ... CHRISTUS HEALTH .. 1.EFE .. ...97.7980 |. .0 .4.341 ....06/02/2023 .. 07/01/2028
172967-MF-5 ... CITIGROUP INC .. .. 1.G FE .. ...99.2390 |. .0 .1.000 ....11/04/2020 .. 04/24/2025
172967-M0-1 ... CITIGROUP INC .. .. 1.G FE .. ...97.2040 |. .0 .1.000 ...02/14/2022 .. 04/08/2026 ...
172967-MX-6 ..... CITIGROUP INC .. .. 1.G FE .. ...98.3080 |. .0 ......1.000 ....04/27/2021 .. 05/01/2025 ...
172967-NG-2 ..... CITIGROUP INC .. .. 1.G FE ..|... ...94.2870 |... . 160,000 |.. . O 0 0 [0 0002.3.070 | 1.000 ....02/16/2022 ...|....02/24/2028 ...
202795-IN-1 ... COMMONWEALTH EDISON CO .. 1.F FE ..|... ...96.6840 |... . 110,000 |.. ... 113,877 O e (T78) |0 eeeieel0 0222232700 |- 3.700 ....02/24/2022 ...|....08/15/2028 ...
207597-EJ-0 ..... CONNECTICUT LIGHT + PUR ... .. 1.EFE ..|... ...96.1410 |... ... 117,997 O e (889) [enneciennl0 0 000023.200 |- 3.200 ...02/04/2022 ...|....03/15/2027 ...
20826F-AU-0 ..... CONOCOPHILL IPS COMPANY .. .. 1.F FE ..|... ...97.1520 |... O e 0 [0 0012 2.400 |- 2.400 ....02/22/2022 ...|....08/07/2025 ...
22550L-2H-3 ... CREDIT SUISSE NEW YORK .. .- LEFE ... ...97.9570 |... . .. L R (07 R N RPN o A (1[4 I AN 3.700 ....04/04/2022 ...|....02/21/2025 ...
22966R-AH-9 CUBESMART LP .. 2.BFE ..|... ...88.2110 |... . 100,000 |.. O e 704 0 0002250 |- 2.250 ...09/26/2023 ...|....12/15/2028 ...
23346T-AA-9 . DTE ELECT SECUR FND |1 .. 1.AFE .. . 105.0350 |. . 115,000 114,960 |.. .0 .5.970 ....10/18/2023 .. 03/01/2033 ...
233853-AD-2 ..... [DAIMLER TRUCK FINAN NA .. 2.AFE .. ...96.3220 |. . 400,000 .399,967 |.. .0 .1.625 ....12/02/2021 .. 12/13/2024 ...
26078J-AC-4 ..... [DUPONT DE NEMOURS INC .. 2.AFE .. ...99.2810 |. .220,000 |.. .0 .4.493 ...11/14/2018 .. 11/15/2025
26442C-AY-0 . DUKE ENERGY CAROLINAS .. 1.F FE .. ...88.9630 |. 170,458 |.. .0 . 2.450 ....00/27/2023 .. 08/15/2029
26867L-AL-4 ..... EMD FINANCE LLC ..... .. 1.G FE .. ...97.6080 |. . . .181,323 |.. .0 eeenn 3,250 ... 11/14/2019 .. 03/19/2025 ...
27409L-AA-1 ... EAST OHIO GAS CO/THE . .. 1.F FE ..|... ...94.5410 |... ...18,908 |.... O e 0 k0112300 |- 1.300 ....06/02/2020 ...|....06/15/2025 ...
20250N-BL-8 ... ENBRIDGE INC .. 2.AFE ..|... ...96.9670 |... 213,328 |.... ....219,981 O i 16 0 [0 000022.500 |- 2.500 ....02/15/2022 ...|....02/14/2025 ...
20273V-AR-1 ..... ENERGY TRANSFER LP . . |--2.CFE ..|... . 102.7730 |... ....109,939 O e 0 [0 11162050 |- 6.050 ....10/10/2023 ...|....12/01/2026 ...
29365T-AL-8 ..... ENTERGY TEXAS INC .. - 1.GFE ... ...90.0060 |... ...209,617 O e 139 0 [0l 10500 |- 1.500 ....08/11/2021 ...|....09/01/2026 ...
204429-A0-8 ..... EQUIFAX INC . |--2.BFE ..|... ...97.3610 |... O e85 0 [0 112,600 |- 2.600 ....11/15/2019 ...|....12/01/2024 ...
204429-A-5 ... EQUIFAX INC . |- 2.BFE ..|... . 100.9590 |... . .. LU Y ~( I N N RPN | RO T (1[4 I AN 5.100 ....06/06/2023 ...|....06/01/2028 ...
30037F-AA-8 ..... EVERGY MISSOURI WEST INC .. .. 1.G FE ..|... . 100.6710 |... . 100,000 |.. O e 35 o0 0 el 50150 | 5.150 ....11/28/2022 ...|....12/15/2027 ...
302491-AT-2 ..... FMC CORP .. .. 2.CFE ..|... ...94.6160 |... . 120,000 |.. .. 121,772 O e (B13) 0 [0 000023.200 |- 3.200 ....02/28/2022 ...|....10/01/2026 ...
302491-Al-5 . FMC CORP .. .. 2.CFE .. ...99.8990 |. 50,000 ..49,992 |.. .0 ......5.150 ....05/15/2023 .. 05/18/2026 ...
313747-BB-2 ..... FEDERAL REALTY QP LP .... L. 2.AFE ..|.. ...92.3200 |... . 100,000 J.ieeeeiniiiiinnnns 99,731 Ol 124 0 00000010250 . 1.250 ...10/08/2020 ... |[....02/15/2026 ...
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316773-CY-4 ..... FIFTH THIRD BANCORP ......ovvvvvvvnniriiinnnnievcennnns oo ven e | s L 2AFE L 179,950 |...96.6980 |........eeenens 174,057 o 180,000 |vvveeniiiinnnnn 179,989 [.oovvvvvininns (O R | N | I AR | B EN 2.375 |...... 2.375 ....10/23/2019 ...|....01/28/2025 ...
316773-DE-7 ..... FIFTH THIRD BANCORP ... v |- 2.AFE ... .50,000 |...95.3980 |... J I N | I FORRRRRt | B ISP | B AU 4.0 |...... 1.000 ....04/20/2022 ...|....04/25/2028 ...
337738-AS-T7 ..... FISERV INC e | 2B FE ... ..99,832 [...98.4990 |... O e 3 o0 [0 2.750 |...... 2.750 ....06/10/2019 ...|....07/01/2024 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION .. v |- 2.BFE ... .. 225,722 |...98.2740 |... . O e (927) |0 o0 e 4.350 |...... 4.350 ....02/01/2019 ...|....07/15/2025 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC e | 2B FE ... .. 249,514 1...96.2770 |... . .. ....249,636 O 105 o0 [0 e 3.375 |...... 3.375 ....03/21/2022 ...|....03/24/2027 ...
37045X-DU-7 ..... GENERAL MOTORS FINL CO .. . |--2.BFE ..|... .. 199,960 |...97.9060 |... . 200,000 |.. ....199,983 O e 18 0 0 e 3.800 |...... 3.800 ....04/04/2022 ...|....04/07/2025 ...
37331N-AJ-0 ..... GEORGIA PACIFIC LLC .. 1.G FE ..|... .. 109,978 |...94.6480 |... . 110,000 |.. ....109,993 O i o0 [0 1.750 |...... 1.750 ....04/27/2020 ...|....09/30/2025 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC ... 1.F FE ..|... ...90.6970 |... . 200,000 |.. ... 200,000 J I N | I FORRRRRt | B ISP | B AU 1.542 |...... 1.000 ....06/07/2021 ...|....09/10/2027 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE .. ...91.5180 |. .239,775 |.. .0 .1.948 |......1.000 ....10/18/2021 .. 10/21/2027
38141G-2K-3 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE .. ...92.7290 |. 170,109 |.. .0 .2.640 |......1.000 ....01/19/2022 .. 02/24/2028
38141G-ZR-8 ..... GOLDMAN SACHS GROUP INC . 1.F FE .. ...95.9710 |. .0 ......3.615 |......1.000 ....03/10/2022 .. 03/15/2028 ...
40139L-BF-9 ..... GUARDIAN LIFE GLOB FUND ... .. 1.BFE ..|... ...95.2930 |... J I N | I FORRRRRt | B ISP | B AU 3.246 |...... 3.246 ...08/24/2022 ... |....08/29/2027 ...
40139L-BH-5 ..... GUARDIAN LIFE GLOB FUND ... .. 1.B FE ..|... . 104.9990 |... I RN | N | RPN | B SN 5.737 |...... 5.737 ....00/27/2023 ...|....10/02/2028 ...
402740-AB-0 ..... GULFSTREAM NATURAL GAS .... . |--2.BFE ..|... . 100.5730 |... . 0 [ (5,486) |oveeeeeeeeeen0 [0 6.190 |...... 6.190 ....11/04/2021 ...|....11/01/2025 ...
40414L-AN-9 ..... HEALTHPEAK OP LLC .. |- 2.AFE L. ...98.0740 |... 254,991 |.... LU SRR (< 11111 )N N | N RPN | ) A 4.000 |...... 4.000 ...02/16/2022 ...|....06/01/2025 ...
404280-CM-9 ..... HSBC HOLDINGS PLC .. - 1.GFE ... ...91.7570 |... 247,745 |.... J I N | I FORRRRRt | B ISP | B AU 1.589 |...... 1.000 ....11/17/2020 ...|....05/24/2027 ...
404280-CX-5 ..... HSBC HOLDINGS PLC .. - 1.GFE ... ...91.8290 |... 303,035 |.... . LU RN | N | RN | B SN 2.251 |...... 1.000 ... 1171572021 ...|....11/22/2027 ...
404280-DA-4 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...96.9700 |... 193,940 |.... ... 200,000 O [0 0 [0 e 2.999 |...... 1.000 ....08/08/2022 ...|....03/10/2026 ...
422185-AD-0 ..... HEALTH CARE SERVICE CORP .. .. 1.G FE ..|... ...94.9290 |... 227,831 |.... ....240,740 JLUJ RN () /0 MO | I RPN | ) AN 1.500 |...... 1.500 ....05/28/2020 ...|....06/01/2025 ...
42824C-BL-2 ..... [HP ENTERPRISE CO ....... .. 2.BFE .. . 100.2660 |. ..130,346 |. 129,957 |.. .0 .5.900 |......5.900 ....08/07/2023 .. 10/01/2024
446150-A0-7 ..... HUNTINGTON BANCSHARES .. 2.AFE .. ...98.1260 |. ..186,439 |. .189,947 |.. .0 .2.625 |......2.625 ....07/30/2019 .. 08/06/2024
46647P-CB-0 ..... JPMORGAN CHASE + CO .. 1.EFE .. ...92.3110 |. ..129,235 |. 140,000 |.. .0 . ......1.000 ....04/15/2021 .. 04/22/2027
46647P-CH-7 ..... [ JPMORGAN CHASE + CO .. 1.EFE .. ...97.8640 |. 176,156 180,000 |.. .0 .0.824 |......1.000 ....06/24/2021 .. 06/01/2025 ...
46647P-CK-0 ..... [ JPMORGAN CHASE + CO .. 1.EFE .. ...97.6670 |. .. 273,468 .280,274 |.. .0 ......0.969 |......1.000 ....06/21/2021 .. 06/23/2025 ...
46647P-Cli-4 ..... JPMORGAN CHASE + CO ... .. 1.EFE ..|... ...94.1430 |... 273,014 |.... ....290,000 LU RN | N | RN | B SN 2.947 |...... 1.000 ....02/16/2022 ...|....02/24/2028 ...
46849L-TK-7 ..... JACKSON NATL LIFE GLOBAL .. |- 1L.EFE ... ...98.1820 |... 166,909 |.... ....169,967 0 e 89 |0 0 e 2.650 |...... 2.650 ...06/17/2019 ...|....06/21/2024 ...
48125L-RU-8 ..... JP MORGAN CHASE BANK NA ... ... 1.CFE ..|... . 100.9470 |... ....290,000 O o0 o0 [0 5.110 |...... 5.110 ....12/05/2023 ...|....12/08/2026 ...
49327M-3F-9 ... KEY BANK NA - 2.AFE ... . ...99.9870 |... ...249,667 JLU N Y (ST AR | B IR | B AP 5.850 |...... 5.850 ...11/09/2022 ...|....11/15/2027 ...
49446R-AU-3 ..... KIMCO REALTY OP LLC .. |- 2.AFE L. ... 81,882...97.8630 |... . . .. LU R (1) N N | I RPN | ) AN 3.300 |...... 3.300 ....02/16/2022 ...|....02/01/2025 ...
49456B-AU-5 ... KINDER MORGAN INC .. .. 2.BFE ..|... .. 129,776 |...92.0500 |... 119,665 |.... . 130,000 |.. O e 4 0 0 e 1.750 |...... 1.750 ...10/26/2021 ...|....11/15/2026 ...
502431-AP-4 ..... [L3HARRIS TECH INC .. ..2.BFE .. . 99,869 |. 102.1280 |. ..102,128 |. . 100,000 .0 .5.400 |......5.400 ....07/27/2023 .. 01/15/2027 ...
526107-AG-2 ..... LENNOX INTERNATIONAL INC .. 2.BFE .. 119,875 |. 102.7700 |. ..123,324 |. . 120,000 .0 .5.500 |......5.500 ....09/07/2023 .. 09/15/2028
548661-EG-8 ..... LOWE S COS INC ... .. 2.AFE .. 290,930 |...96.3860 |. ..279,519 |. ..290,000 .0 .3.350 |[......3.350 ....03/22/2022 .. 04/01/2027
55336V-AA-8 ..... MPLX LP . .. 2.BFE .. 121,462 |...98.4720 |. ..118,166 |. . 120,000 .0 .4.000 |......4.000 ....08/29/2022 .. 02/15/2025
55336V-BR-0 ..... MPLX LP . ..2.BFE .. 129,743 |...93.5850 |. .. 121,661 |. . 130,000 .0 .. 1.750 ... 1,750 ....08/11/2020 .. 03/01/2026 ...
55903V-BA-0 ..... WARNERVEDIA HOLDINGS INC .. .. 2.CFE ..|... .. 360,000 |...95.8950 |... 345,221 |.... . 360,000 |.. J I N | I FORRRRRt | B ISP | B AU 3.755 |...... 3.755 ....08/09/2022 ...|....03/15/2027 ...
574599-BN-5 ... MASCO CORP .. 2.BFE ..|... .. 72,034 ]...95.1340 |... ...66,594 |.... ...70,000 |.. LU R ¢ N N | I RPN | ) AN 3.500 |...... 3.500 ....02/18/2022 ...|....11/15/2027 ...
58769J-AK-3 ..... MERCEDES BENZ FIN NA .... |- 1L.EFE ... . 101.3690 |... ..152,054 |.... O i e 22 o0 [0 e 5.200 |...... 5.200 ....07/31/2023 ...|....08/03/2026 ...
591894-CE-8 ..... METROPOL I TAN EDISON CO |- 2.AFE L. .100.8100 |... ...50,405 |.... O 9 o0 [0 5.200 |...... 5.200 ....03/28/2023 ...|....04/01/2028 ...
59217G-EZ-8 ..... MET LIFE GLOB FUNDING | ... .- 1.DFE ..|... ...92.8430 |... ..157,833 |.... 0 e 85 |0 o0 e 3.300 |...... 3.300 ....08/14/2022 ...|....03/21/2029 ...
59523U-AT—4 ..... MID AMERICA APARTMENTS . S| .G FE ... ...90.7330 |... . 117,983 ... JLUJN R 7 (- N | N RPN | ) AN 1.100 |...... 1.100 ...08/06/2021 ...|....09/15/2026 ...
595620-A0-8 ..... MIDAMERICAN ENERGY CO ... .. 1.F FE ..|... ...95.6390 |... ...57,383 |.... . . O e 264 |0 0 e 3.100 |...... 3.100 ....10/17/2023 ...|....05/01/2027 ...
606822-BS-2 ..... MITSUBISHI UFJ FIN GRP .. .. 1.G FE ..|... ...94.3830 |... 188,766 |.... . 200,000 |.. .. 200,000 O o0 o0 [0 e 1.412 ... 1.412 ....07/13/2020 ...|....07/17/2025 ...
606822-BY-9 ..... MITSUBISHI UFJ FIN GRP .. 1.G FE .. ...91.4160 |. ..237,681 |. . 260,000 260,000 |.. .0 ......1.538 |......1.000 ....07/12/2021 .. 07/20/2027 ...
610202-BN-2 ..... MONONGAHELA POWER €0 ..vvveniviiinnnniiiiininiiiiiinnnans .. 1.GFE ..|.. .. 161,241 1...99.3190 |... 148,978 |.... . 150,000 |. ...150,751 O o (2,583) |0 o0 4.100 |...... 4.100 ...10/15/2019 ...|....04/15/2024 ...
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617446-8J-1 ..... MORGAN STANLEY .. 1.EFE .. ...98.3550 (O R | R PN | I AR | B KN 2.720 |...... 1.000 ....07/18/2019 ...|....07/22/2025 ...
61747Y-EC-5 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...91.3760 |... J I N | I FORRRRRt | B ISP | B AU 1.512 |...... 1.000 ...07/15/2021 ...|....07/20/2027 ...
61747Y-EG-6 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...96.2490 |... LI RN | N | RN | B AN 1.164 |...... 1.000 ....10/14/2021 ...|....10/21/2025 ...
61747Y-EK-7 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...92.9060 |... . O e () o0 o0 e 2.475 |...... 1.000 ....01/19/2022 ...|....01/21/2028 ...
61747Y-EM-3 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...96.790 |... ...250,000 I RN | N | RPN | B FN 2.630 |...... 1.000 ....02/16/2022 ...|....02/18/2026 ...
61747Y-EX-9 ..... MORGAN STANLEY .. 1.EFE ..|... . 101.8210 |... O 0 0 [0 6.138 |...... 1.000 ...10/14/2022 ...|....10/16/2026 ...
62820D-2A-7 ..... MUTUAL OF OMAHA GLOBAL . .. 1.EFE ..|... . 101.9400 |... O e o0 [0 5.800 |...... 5.800 ....07/19/2023 ...|....07/27/2026 ...
62829D-28-5 ... MUTUAL OF OMAHA GLOBAL . .. 1.EFE ..|... . 102.1480 |... J I N | I FORRRRRt | B ISP | B AU 5.450 |...... 5.450 ....12/05/2023 ...|....12/12/2028 ...
629541I-AC-9 . NTT FINANCE CORP . .. 1.F FE .. ...92.2730 |. .0 .1.162 |......1.162 ....02/24/2021 .. 04/03/2026
637417-AG-1 ..... NNN REIT INC .. 2.AFE .. ...98.9790 |. .0 .3.900 |...... 3.900 ....05/01/2019 .. 06/15/2024
637417-AH-9 ..... NN REIT INC ... .. 2.AFE .. ...97.8270 |. . . .0 ......4.000 |......4.000 ....04/01/2022 .. 11/15/2025 ...
649521i-FD-0 ..... NEW YORK LIFE GLOBAL FDG .. 1.AFE ..|... . 100.9790 |... 181,762 |.... . 180,000 |.. O i n 16 |0 o0 e 4.900 |...... 4.900 ...06/06/2023 ...|....06/13/2028 ...
649538-BF-4 ..... NEW YORK LIFE GLOBAL FDG .. .. 1.AFE ..|... . 102.2530 |... ... 30,676 |.... ...30,000 |.. O o 0 [0 5.450 |...... 5.450 ....00/12/2023 ...|....09/18/2026 ...
649840-CU-7 ..... NY STATE ELECTRIC + GAS ... - 1.GFE ... . 102.6240 |... ..102,624 |.... O e 14 0 [0 e 5.650 |...... 5.650 ....08/03/2023 ...|....08/15/2028 ...
6533%K-BY-5 ..... NEXTERA ENERGY CAPITAL . |- 2.AFE L. ...92.0090 |... ...55,205 |.... O e o0 [0 e 1.875 |...... 1.875 ...12/08/2021 ...|....01/15/2027 ...
655844-CE-6 ..... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... ...89.9240 |... ...89,924 |.... .. 0 e 285 0 o0 e 2.550 |...... 2.550 ....11/20/2023 ...|....11/01/2029 ...
668074-AV-9 ..... NORTHWESTERN CORP - 1.GFE ... ...98.7240 |... . 100,000 |.. O e 29 o0 [0 e 1.000 |...... 1.000 ...03/19/2021 ...|....03/26/2024 ...
66815L-2A-6 ..... NORTHWESTERN MUTUAL GLBL .. .. 1.AFE ..|... ...92.4880 |... . 140,000 |.. ....133,180 0 feeenn2,515 |0 o0 0.800 |...... 0.800 ....01/07/2021 ...|....01/14/2026 ...
66815L-2K-4 ..... NORTHWESTERN MUTUAL GLBL .. .. 1.AFE ..|... .. 169,932 |...98.6570 |... . 170,000 |.. ...169,948 O i 18 0 [0 e 4.350 |...... 4.350 ....09/08/2022 ...|....09/15/2027 ...
67077M-AD-0 ..... NUTRIEN LTD .... .. 2.BFE .. 172,785 |...97.0770 |. . 170,000 171,141 |.. .0 .3.000 |......3.000 ....02/16/2022 .. 04/01/2025
67077M-AE-8 ..... NUTRIEN LTD . ..2.BFE .. . 92,646 |...97.7390 |. 80,000 ..86,032 |.. .0 .4.000 |......4.000 ....08/12/2020 .. 12/15/2026
67077M-BA-5 ... NUTRIEN LTD . .. 2.BFE .. . 100.9670 |. 60,000 ..59,914 |.. .0 .4.900 |......4.900 ....08/23/2023 .. 03/27/2028
68389X-CC-7 ..... ORACLE CORP .. .|..2.BFE .. ...93.3270 |. ..320,000 318,711 |.. .0 .1.650 |......1.650 ....03/22/2021 .. 03/25/2026 ...
686514-AE-0 ..... ORLANDO HEALTH OBL GRP .. 1.EFE .. ...94.5980 |. . 100,000 101,958 |.. .0 W77 8T ....03/16/2022 .. 10/01/2028 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES .. .. 1.G FE ..|... ...99.2540 |... . 100,000 |.. ... 100,000 LU RN | N | RPN | ) SN 4.758 |...... 1.000 ....01/19/2023 ...|....01/26/2027 ...
693475-B0-7 ..... PNC FINANCIAL SERVICES .. - 1.GFE ... . 100.6170 |... . 100,000 |.. ... 100,000 JLO N N | [ ARt | B ISP | B AU 5.812 [...... 1.000 ....06/07/2023 ...|....06/12/2026 ...
693506-BQ-9 ..... PPG INDUSTRIES INC |- 2.AFE L. ...98.0040 |... . 120,000 |.. ....119,973 O e 83 |0 [0 e 2.400 |...... 2.400 ....08/06/2019 ...|....08/15/2024 ...
693506-BU-0 ..... PPG INDUSTRIES INC .... .. 2.AFE ..|... ...92.4630 |... . 110,000 |.. ....109,721 O [ 124 0 0 e 1.200 |...... 1.200 ....08/01/2021 ...|....03/15/2026 ...
6944PL-20-0 ... PACIFIC LIFE GF I .... .| 1.DFE ..|... ...87.3430 |... 104,812 |.... . 120,000 |.. ... 113,718 O 1444 0 0 1.450 |...... 1.450 ....02/22/2022 ...|....01/20/2028 ...
70462G-AB-4 ..... PEACEHEALTH OBLIGATED GR .. 1.G FE ..|... ...92.9060 |... 185,812 |.... . 200,000 |.. ...200,626 0 e (829) |0 o0 e 1.375 |...... 1.375 ....10/01/2020 ...|....11/15/2025 ...
714046-AM-1 ... REWITY INC .... ..2.BFE .. .. 86.6670 |. ..104,001 |. . 120,000 119,941 .. .0 .1.900 |......1.900 ....09/08/2021 .. 09/15/2028 ...
718546-AZ-7 ..... PHILLIPS 66 .... .. 2.AFE .. ...92.9240 |. 46,462 |. ..49,992 |.. .0 .1.300 |...... 1.300 ....11/16/2020 .. 02/15/2026
723787-AT-4 ..... PIONEER NATURAL RESOURCE .. 2.AFE .. ...92.8630 |. 92,863 |. ..99,992 |.. .0 .1.125 |......1.125 ....01/14/2021 .. 01/15/2026
74368C-BL-7 ..... PROTECTIVE LIFE GLOBAL . .. 1.DFE .. ...97.5430 |. ..146,315 |. 150,000 |.. .0 .3.218 |......3.218 ....08/24/2022 .. 03/28/2025
744560-BX-3 . PUBLIC SERVICE ELECTRIC .. 1.F FE .. ...96.4910 |. ..115,789 |. 124,849 |.. .0 ......3.650 |......3.650 ....03/03/2022 .. 09/01/2028 ...
T497TR-DN-1 ... COOPERATIEVE RABOBANK UA .. .. 1.G FE ..|... ...95.3720 |... 305,192 |.... ...320,000 J I N | I FORRRRRt | B ISP | B AU 3.649 |...... 1.000 ...08/30/2022 ...|....04/06/2028 ...
75513E-CT-6 ..... RTX CORP .. 2.AFE ..|... . 102.7130 |... O i3 0 [0 e 5.750 |...... 5.750 ....11/06/2023 ...|....11/08/2026 ...
7591EP-AT-7 ..... REGIONS FINANCIAL CORP .. .. 2.AFE ..|... ...85.7300 |... O e 32 o0 [0 e 1.800 |...... 1.800 ....08/09/2021 ...|....08/12/2028 ...
771367-CD-9 ..... ROCHESTER GAS + ELECTRIC .. |- LEFE ... ...94.3580 |... O e (2,148) |0 o0 e 3.100 |...... 3.100 ...12/15/2020 ...|....06/01/2027 ...
T76743-AH-9 ..... ROPER TECHNOLOGIES INC . |--2.BFE ..|... ...97.5370 |... O i 15 0 [0 e 2.350 |...... 2.350 ...08/19/2019 ...|....09/15/2024 ...
T76743-AM-8 ..... ROPER TECHNOLOGIES INC .. . |- 2.BFE ..|... ...93.4830 |... . .. LU RS - T N | N RN | ) AN 1.000 |...... 1.000 ....08/18/2020 ...|....09/15/2025 ...
780082-AM-5 ..... ROYAL BANK OF CANADA .... .. 1.LAFE ..|... . 100.0220 |... . 300,000 |.. ... 300,000 JL N N | I APt | B IUUPRRPRRIN | B FOU 4.784 |...... 4.784 ...12/06/2022 ... |....12/12/2025 ...
78016E-ZZ-3 ..... ROYAL BANK OF CANADA .... .. 1.EFE ..|... ...91.5440 |... . 110,000 |.. ....100,323 O 2,249 o0 [0 e 1.400 |...... 1.400 ....04/12/2023 ...|....11/02/2026 ...
78016F-ZT-4 ..... ROYAL BANK OF CANADA . .. 1.EFE .. . 100.2240 |. 80,000 ..79,983 |.. .0 ......4.875 |......4.875 ...01/09/2023 .. 01/12/2026 ...
78016F-Z2Z-0 ..... ROYAL BANK OF CANADA ... 1.EFE ..|.. . 101.1830 |... ..70,000 Joiieeeiiiiiiinnns 69,993 O i 0 0 5.200 |...... 5.200 ...07/13/2023 ... |....07/20/2026 ...
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78200J-AA-0 ..... RUSH OBLIGATED GROUP ......evvvvvevennnieniinnnnneevnnnnns fooe ven e | s LEFE L 46,383 |...95.1260 (O Y | RN | N AU | B KN 3.922 |...... 3.922 ....06/22/2023 ...|....11/15/2029 ...
78355H-KS-7 ..... RYDER SYSTEM INC . - 2.AFE ... .. 159,802 |...92.1720 |... O i 40 |0 0 e 1.750 |...... 1.750 ...11/01/2021 ...|....09/01/2026 ...
797440-CE-2 ..... SAN DIEGO G + E .. |- LEFE ... ... 89,613 |. 102.1010 |... L Y A N | I RPN | ) AN 4.950 |...... 4.950 ....08/07/2023 ...|....08/15/2028 ...
808513-CD-5 ..... CHARLES SCHIIAB CORP ... |- 1L.EFE ... . 60,000 |. 102.6620 |... J I N | I FORRRRRt | B ISP | B AU 5.643 |...... 1.000 ....05/17/2023 ...|....05/19/2029 ...
816851-BN-8 ..... . |- 2.BFE ..|... ..99,823 |...97.5790 |... O i 88 o0 [0 3.300 |...... 3.300 ...08/21/2022 ... |....04/01/2025 ...
817826-AC-4 ..... .. 2.BFE ..|... ... 59,857 |...92.4600 |... . . O e 29 |0 [0 e 0.950 |...... 0.950 ....01/27/2021 ...|....02/10/2026 ...
828807-CW-5 ..... SIMON PROPERTY GROUP LP . - 1.GFE ... .. 115,198 |...96.9010 |... . 120,000 |.. ... 116,619 O v 1,421 |0 [0 3.300 |...... 3.300 ....01/27/2023 ...|....01/15/2026 ...
84859D-AB-3 ..... SPIRE MISSOURI INC .... |- 1L.EFE ... .. 250,000 |...99.8640 |... ..250,000 |.. ....250,000 JLO N N | [ ARt | B ISP | B AU 5.841 |...... 1.000 ...12/0172021 ... |....12/02/2024 ...
85440K-AC-8 ..... [STANFORD UNIVERSITY ... .. 1.AFE .. . 65,000 |...90.4860 |. 65,000 ..65,000 |.. .0 .1.289 |......1.289 ....06/28/2020 .. 06/01/2027
854502-AP-6 . STANLEY BLACK + DECKER | .. 2.AFE .. . 89,879 [...96.6340 |. 90,000 ..89,953 |.. .0 .2.300 |......2.300 ...02/22/2022 .. 02/24/2025
857477-CF-8 ..... STATE STREET CORP ........ .. 1.EFE .. 150,000 |. 103.4720 |. . 150,000 150,000 |.. .0 ......5.684 |......1.000 ....11/16/2023 .. 11/21/2029 ...
86562-CH-1 ..... SUMITOMO MITSUI FINL GRP .. .. 1.G FE ..|... ..200,000 |...91.1080 |... . 200,000 |.. ... 200,000 J I N | I FORRRRRt | B ISP | B AU 1.402 |...... 1.402 ....09/13/2021 ...|....09/17/2026 ...
86562-CN-0 ..... SUMITOMO MITSUI FINL GRP .. .. 1.G FE ..|... ..200,000 |...92.3790 |... . 200,000 |.. .. 200,000 I RN | N | RPN | B FN 2.174 |...... 2.174 ....01/06/2022 ...|....01/14/2027 ...
87264A-DA-0 ..... T MOBILE USA INC . |--2.BFE ..|... ... 69,852 |. 100.9080 |... O e n 16 |0 [0 e 4.800 |...... 4.800 ....05/08/2023 ...|....07/15/2028 ...
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF .. . |- 2.BFE ..|... ..49,979 |...97.8770 |... L Y A N | RN | B SN 3.550 |...... 3.550 ....04/07/2022 ...|....04/14/2025 ...
89114T-2T-2 ..... TORONTO DOMINION BANK |- 1L.EFE ... ...94.4770 |... . .. . O e 89 |0 0 e 2.800 |...... 2.800 ....08/07/2022 ...|....03/10/2027 ...
902613-AM-0 ..... UBS GROUP AG ... - 1.GFE ... ...98.4950 |... 196,990 |.... . 200,000 |.. ... 200,000 LU RN | N | RPN | ) SN 4.488 |...... 1.000 ....06/03/2022 ...|....05/12/2026 ...
91159H-JC-5 ..... US BANCORP .. 1.G FE ..|... ...91.9600 |... 101,156 |.... ... 110,000 O [0 0 [0 e 2.215 |...... 1.000 ....01/20/2022 ...|....01/27/2028 ...
91159H-JH-4 ..... US BANCORP .. 1.G FE ..|... . 100.6500 |... 221,430 |.... ....220,000 I RN | N | RPN | B SN 5.727 |...... 1.000 ...10/18/2022 ...|....10/21/2026 ...
92343V-DY-7 . VERIZON COMMUNICATIONS .. 2.AFE .. ...98.6010 |. .236,326 |.. .0 4125 |......4.125 ...08/30/2022 .. 03/16/2027
929160-AT-6 ..... VULCAN MATERIALS CO ..2.BFE .. ...96.9600 |. ..38,012 |.. .0 .3.900 |......3.900 ....11/20/2023 .. 04/01/2027
92939U-AM-8 ... WEC ENERGY GROUP INC . . .. 2.AFE .. . 101.8050 |. ..29,99 |.. .0 .5.600 |......5.600 ....09/05/2023 .. 09/12/2026
95000U-2X-0 ..... WELLS FARGO + COMPANY ....cevvvnnniiiiiinineiniinninees foen o .| 2.AFE .. ...98.0230 |. .228,084 |.. .0 .3.908 |[......1.000 ....08/17/2022 .. 04/25/2026 ...
95000U-3C-5 . WELLS FARGO + COMPANY ...eeeeeieeeeimeeeeeeeeeniees foen e .. 2.AFE .. ...98.9540 |. ..240,000 .240,026 |.. .0 ......4.540 |......1.000 ...08/17/2022 .. 08/15/2026 ...
950400-AG-9 ..... WELLTOWER OP LLC .. 2.AFE ..|... .. 139,520 |...99.3270 |... . 140,000 |.. ...139,979 O 101 0 [0 e 3.625 |...... 3.625 ....02/13/2019 ...|....03/15/2024 ...
950400-AN-4 ... WELLTOWER OP LLC . - 2.AFE ... ... 49,858 |.. 88.0110 |... O e 18 0 [0 e 2.050 |...... 2.050 ....06/23/2021 ...|....01/15/2029 ...
96145D-AB-1 ..... WRKCO INC . |- 2.BFE ..|... .. 132,246 |...98.0890 |... LU R -0 PO | I RPN | ) A 3.000 |...... 3.000 ....11/05/2019 ...|....09/15/2024 ...
962166-CC-6 ..... WEYERHAEUSER CO . |--2.BFE ..|... .. 119,606 |...99.5570 |... O e 78 0 o0 e 4.750 |...... 4.750 ....05/15/2023 ...|....05/15/2026 ...
969457-CH-1 ... WILLIAMS COMPANIES INC .. . |- 2.BFE ..|... ... 70,127 |. 101.0470 |... . .. O e (19 0 [0 e 5.400 |...... 5.400 ....08/07/2023 ...|....03/02/2026 ...
96950F-AQ-7 ..... WILLIAMS COMPANIES INC .... .. 2.BFE ..|... .. 119,435 |...98.4090 |... . 110,000 |.. O e (2,818) |0 o0 e 3.900 |...... 3.900 ...09/02/2021 ...|....01/15/2025 ...
00138C-AN-8 ..... COREBRIDGE GLOB FUNDING .. 1.F FE .. . 99,917 [...92.8420 |. . 100,000 .0 .0.900 |......0.900 ....09/15/2020 .. 09/22/2025 ...
00206R-GD-8 ..... AT+T INC .. .. 2.BFE .. . 50,000 |. 100.3470 |. .0 .6.808 |......1.000 ...08/16/2018 .. 06/12/2024
00206R-JX-1 ..... AT+T INC .. ..2.BFE .. ..34,948 [...92.9040 |. .0 .2.300 |......2.300 ....06/21/2020 .. 06/01/2027
00206R-KG-6 ..... AT+T INC .. . . .. 2.BFE .. 179,773 |...89.1250 |. .0 .1.650 |......1.650 ...07/27/2020 .. 02/01/2028
00206R-MJ-8 ..... AT+T INC ..... . . ..2.BFE .. ..99,905 |...98.8980 |. .0 ......0.900 |......0.900 ....03/19/2021 .. 03/25/2024 ...
015271-AH-2 ..... ALEXANDRIA REAL ESTATE E .. 2.AFE ..|... . 51,381 ...98.4330 |... JLO I O /515 APPSR | B IR | ) AU 4.300 |...... 4.300 ...08/25/2022 ...|....01/15/2026 ...
015271-AK-5 ..... ALEXANDRIA REAL ESTATE E .. .. 2.AFE ..|... ... 38,5614 ]...96.0110 |... LU Y1) I N I RPN | ) AN 3.950 |...... 3.950 ....01/27/2023 ...|....01/15/2028 ...
01882Y-AC-0 ..... ALLIANT ENERGY FINANCE .... . |--2.BFE ..|... .. 129,756 |...90.7310 |... O i 46 |0 0 e 1.400 |...... 1.400 ....11/17/2020 ...|....03/15/2026 ...
025816-CS-6 ..... AMERICAN EXPRESS CO ... |- LEFE ... .. 189,823 |...93.7330 |... O o 3 0 [0 2.550 |...... 2.550 ....03/01/2022 ...|....03/04/2027 ...
026650-DZ-1 ..... AMERICAN HONDA FINANCE - 1.GFE ... ... 89,931...91.9180 |... O e 14 0 [0 e 1.300 |...... 1.300 ....09/07/2021 ...|....09/09/2026 ...
031162-DP-2 ..... AMGEN  INC |- 2.AFE L. ..49,913 |. 102.3060 |... . .. O o B8 0 [0 e 5.150 |...... 5.150 ....02/15/2023 ...|....03/02/2028 ...
032095-AG-6 ..... AMPHENOL CORP .. .. 1.G FE ..|... 107,450 |...99.3800 |... . 110,000 |.. 0 e 830 0 o0 e 3.200 |...... 3.200 ....02/08/2019 ...|....04/01/2024 ...
032095-AN-3 ...... AMPHENOL CORP .. 2.AFE ..|... ... 29,897 |. 100.1060 |... ...30,000 |.. L < T N | I RPN | ) AN 4.750 |...... 4.750 ....03/27/2023 ...|....03/30/2026 ...
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL . .. 2.AFE .. 198,856 |...89.1900 |. . 200,000 .0 eeenn2.250 |......2.250 ....08/15/2021 .. 03/17/2028 ...
03740L-AD-4 ..... AON CORP/AON GLOBAL HOLD L. 2.AFE ..|.. . 39,980 |...94.5720 |... ..40,000 |. O i 0 0 2.850 |...... 2.850 ...02/23/2022 ... |....05/28/2027 ...
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04636N-AC-7 ..... ASTRAZENECA FINANCE LLC ...oovvveneiiiiiniieeccvnnnes foee e e | s LFFE L 119,989 |...98.0650 119,999 [o..ieiiinnnnnnnd (0 R | N R | Y AR | B RO 0.700 |...... 0.700 ....06/25/2021 ...|....05/28/2024 ...
05523U-AP-5 ..... BAE SYSTEMS HOLDINGS INC .. - 2.AFE ... 104,356 |...97.8170 |... ...102,281 O e (1123) 0 o0 e 3.850 |...... 3.850 ....02/16/2022 ...|....12/15/2025 ...
05565E-CA-1 ..... BMW US CAPITAL LLC .. 1.F FE ..|... ..29,969 |...96.2700 |... L RN - I N | RPN | ) SN 3.450 |...... 3.450 ....03/28/2022 ...|....04/01/2027 ...
06051G-HR-3 ..... BANK OF AMERICA CORP .... .. 1.EFE ..|... .. 160,000 |...99.5260 |... J I N | I FORRRRRt | B ISP | B AU 3.458 |...... 1.000 ....08/12/2019 ...|....08/15/2025 ...
06051G-JS-9 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 80,817 |...91.6540 |... O e (1834 |0 [0 e 1.734 |...... 1.000 ....07/15/2021 ...|....07/22/2027 ...
06051G-KE-8 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...96.1310 |... JL I I | I APPSRt | B IR | ) FOU 1.530 |...... 1.000 ....12/01/2021 ...|....12/06/2025 ...
06051G-KJ-7 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...92.6950 |... LU RN | N | RN | B SN 2.551 |...... 1.000 ....02/01/2022 ...|....02/04/2028 ...
06051G-KM-0 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...97.2720 |... J I N | I FORRRRRt | B ISP | B AU 3.384 |...... 1.000 ...03/17/2022 ...|....04/02/2026 ...
06051G-KW-8 ..... BANK OF AMERICA CORP . .. 1.G FE .. . 100.0650 |. .0 .4.948 |......1.000 ....07/19/2022 .. 07/22/2028
06367W-B8-5 ..... BANK OF MONTREAL . .. 1.F FE .. ...95.8860 |. .0 .1.850 |......1.850 ....04/22/2020 .. 05/01/2025
06368L-AQ-9 ..... BANK OF MONTREAL . .. 1.F FE .. . 100.3420 |. .0 ......4.700 |......4.700 ....09/07/2022 .. 09/14/2027 ...
06368L-GV-2 ..... BANK OF MONTREAL ... .. 1.F FE ..|... . 101.9390 |... J I N | I FORRRRRt | B ISP | B AU 5.208 |...... 5.203 ....01/05/2023 ...|....02/01/2028 ...
06406R-BG-1 ..... BANK OF NY MELLON CORP .. .. 1.F FE ..|... ...97.6280 |... LU RN | N | RN | B SN 3.992 |...... 1.000 ....06/08/2022 ...|....06/13/2028 ...
06406R-BQ-9 ..... BANK OF NY MELLON CORP .. .. 1.EFE ..|... . 100.0550 |... O [0 0 [0 e 4.947 |...... 1.000 ....04/19/2023 ...|....04/26/2027 ...
064159-8K-5 ..... BANK OF NOVA SCOTIA ... .. 1.F FE ..|... ...91.1070 |... O o 0 [0 1.300 |...... 1.300 ....09/13/2021 ...|....09/15/2026 ...
06417X-AH-4 ..... BANK OF NOVA SCOTIA ... .. 1.F FE ..|... ...97.8540 |... O i e 26 o0 o0 e 3.450 |...... 3.450 ....04/05/2022 ...|....04/11/2025 ...
06417X-AN-1 ... BANK OF NOVA SCOTIA .. 1.F FE ..|... ...99.8040 |... . . .. O 8 o0 [0 4.750 |...... 4.750 ....01/24/2023 ...|....02/02/2026 ...
072863-AE-3 ..... BAYLOR SCOTT + WHITE HOL .. .. 1.DFE ..|... ...93.5490 |... ...93,549 |.... . 100,000 |.. O [ 1,699 |0 o0 e 2.650 |...... 2.650 ....02/16/2023 ...|....11/15/2026 ...
092113-AL-3 ..... BLACK HILLS CORP . .. 2.AFE ..|... ...97.6370 |... 185,510 |[.... . 190,000 |.. ....199,046 LU SRR 5 < <) N N | I RPN | ) AN 3.950 |...... 3.950 ....10/13/2020 ...|....01/15/2026 ...
097023-DG-7 ..... BOEING CO .......... .. 2.CFE .. ...94.5210 |. . 160,000 151,735 |.. .0 .2.1% |......2.19% ....01/18/2023 .. 02/04/2026
10112R-AN-4 ... BOSTON PROPERTIES LP . .. 2.AFE .. ...99.8110 |. 70,000 ..70,008 |.. .0 .3.800 |......3.800 ....03/26/2018 .. 02/01/2024
10112R-AZ-7 ... BOSTON PROPERTIES LP . .. 2.AFE .. ...97.2140 |. ..84,967 |.. .0 .3.200 |......3.200 ... 11/17/2017 .. 01/15/2025
12592B-AN-4 . CNH INDUSTRIAL CAP LLC .| 2.AFE .. ...98.2420 |. ..69,822 |.. .0 .3.950 |[......3.950 ....06/17/2022 .. 05/23/2025 ...
12592B-AP-9 . CNH INDUSTRIAL CAP LLC .. 2.AFE .. . 100.4810 |. ..29,884 |.. .0 ......5.450 |......5.450 ....10/06/2022 .. 10/14/2025 ...
127097-AG-8 ..... COTERRA ENERGY INC .. 2.BFE ..|... ...96.8220 |... JLUJ SRR £ N MO | I RPN | ) AN 3.900 |...... 3.900 ....03/24/2022 ...|....05/15/2027 ...
136385-AT-8 ..... CANADIAN NATL RESOURCES ... - 2.AFE ... ...99.4140 |... 0 e (1,265) |0 o0 e 3.800 |...... 3.800 ....04/23/2021 ...|....04/15/2024 ...
14040H-CM-5 ..... CAPITAL ONE FINANCIAL CO .. |- 2.AFE L. ...95.8350 |... I RN | N | RPN | B FN 2.6%6 |...... 1.000 ....03/01/2022 ...|....03/03/2026 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CO .. - 2.AFE ... ...98.3380 |... J I N | I FORRRRRt | B ISP | B AU 4.927 |...... 1.000 ....06/05/2022 ...|....05/10/2028 ...
14448C-AN-4 ..... CARRIER GLOBAL CORP . |- 2.BFE ..|... ...96.9180 |... L RN | N | RPN | B FON 2.282 |...... 2.242 ....02/13/2020 ...|....02/15/2025 ...
17108J-AA-1 ..... CHRISTUS HEALTH .. .. 1.EFE ..|... ...97.7980 |... O e 125 |0 [0 e 4.341 |...... 4.341 ....06/02/2023 ...|....07/01/2028 ...
172967-KY-6 ..... CITIGROUP INC .. .. 1.G FE .. ...95.4290 |. .0 .3.200 |......3.200 ....02/24/2020 .. 10/21/2026 ...
172967-MX-6 ..... CITIGROUP INC .. .. 1.G FE .. ...98.3080 |. .0 .0.981 |...... 1.000 ....04/27/2021 .. 05/01/2025
172967-NA-5 ... CITIGROUP INC .. .. 1.G FE .. ...91.5510 |. .0 .1.462 |......1.000 ...06/02/2021 .. 06/09/2027
172967-ND-9 . CITIGROUP INC .. .. 1.G FE .. ...96.2230 |. .0 .1.281 |...... 1.000 ....10/27/2021 .. 11/03/2025
172967-NG-2 ..... CITIGROUP INC .. .. 1.G FE .. ...94.2870 |. .0 ......3.070 |......1.000 ...02/16/2022 .. 02/24/2028 ...
17327C-AM-5 ... CITIGROUP INC .. .. 1.G FE ..|... ...91.9100 |... J I N | I FORRRRRt | B ISP | B AU 1.122 |...... 1.000 ...01/21/2021 ...|....01/28/2027 ...
20826F-AU-0 ..... CONOCOPHILL IPS COMPANY .. .. 1.F FE ..|... ...97.1520 |... O i3 0 [0 2.400 |...... 2.400 MS ...... 137 |... ....02/22/2022 ...|....03/07/2025 ...
233331-BD-8 ..... DTE ENERGY CO . |--2.BFE ..|... ...98.8300 |... JLU N U (<) FORRURRRR | B IR | B FOT 4.220 |...... 1.000 |WN ...... ....08/08/2022 ...|....11/01/2024 ...
25389J-AV-8 ..... DIGITAL REALTY TRUST LP . |- 2.BFE ..|... . 101.8160 |... O i 10 0 [0 e 5.550 |...... 5.550 [JJ ....... ....00/22/2022 ...|....01/15/2028 ...
26867L-AL-4 ..... EMD FINANCE LLC - 1.GFE ... ...97.6080 |... JLO I U (115 FORRRRRRt | B IR | ) AU 3.250 |...... 3.250 [MS ...... ....11/14/2019 ...|....03/19/2025 ...
27409L-AA-1 ... EAST OHIO GAS CO/THE . |- LEFE ... ... 99,377 |...94.5410 |... .. O e 172 o0 [0 e 1.300 |...... 1.300 | D ....... ....06/02/2020 ...|....06/15/2025 ...
29250N-BL-8 ... ENBRIDGE INC .. 2.AFE ..|... .. 179,954 |...96.9670 |... . 180,000 |.. ....179,982 O e 15 0 [0 e 2.500 |...... 2.500 [FA ...... ....02/15/2022 ...|....02/14/2025 ...
29365T-AL-8 ..... ENTERGY TEXAS INC .. .. 1.G FE ..|... .. 239,431 ]...90.0060 |... ..240,000 |.. ....239,694 O e 112 o0 [0 e 1.500 |...... 1.500 |MS ...... ....08/11/2021 ...|....09/01/2026 ...
294429-AQ-8 EQUIFAX INC .... .. 2.BFE .. . 59,867 |...97.3610 |. 60,000 ..59,975 |.. .0 ......2.600 |......2.600 . ...11/15/2019 .. 12/01/2024 ...
204429-AR-6 ..... EQUIFAX_INC ... ..2.BFE ..|.. . 14,983 [...95.4130 |... ..15,000 Joiiieiiniiiiinnns 14,994 O 8 0 0 2.600 |...... 2.600 |JdD ....... ...04/22/2020 ... |....12/15/2025 ...
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204429-AV-7 ... EQUIFAX INC ©.iiiiiieiiiiiieeeccviineeecevieeeeees oo ven | e | s ..2.BFE .. . 101.0040 (U N - PO | I AP | R R T (1 VI RN 5.100 ....09/07/2022 ...|....12/15/2027 ...
204429-AV-5 ... EQUIFAX INC v |- 2.BFE ... . 100.9590 |... O e 20 0 feeeiiieel0 0022050100 |- 5.100 ....05/05/2023 ...|....06/01/2028 ...
30037F-AA-8 ..... EVERGY MISSOURI WEST INC .. e | TG FE ... . 100.6710 |... O e 17 fennl0 [0 0000050150 | 5.150 ....11/28/2022 ...|....12/15/2027 ...
30161N-BJ-9 ..... EXELON CORP . v |- 2.BFE ... . 101.4640 |... O e 10 0 e l0 el 50150 | 5.150 ....02/16/2023 ...|....03/15/2028 ...
302491-AT-2 ..... FMC CORP o .. 2.CFE ... ...94.6160 |... O e (1,362) [0 foeeiiiinl0000223.200 |- 3.200 ....06/27/2021 ...|....10/01/2026 ...
302491-Al-5 ..... FMC CORP oo |- 2.CFE ..|... ...99.8990 |... O i o0 [0 el 50150 | 5.150 ....05/15/2023 ...|....05/18/2026 ...
313747-AU-1 ..... FEDERAL REALTY OP LP . e | 2.AFE L. ...99.8940 |... O e (83 0 [0 0000030950 | 3.950 ....04/17/2019 ...|....01/15/2024 ...
313747-BB-2 ..... FEDERAL REALTY OP LP - 2.AFE ... ...92.3200 |... O e 37 o0 [0 12250 | 1.250 ....10/08/2020 ...|....02/15/2026 ...
31620M-BV-7 ..... FIDELITY NATL INFO SERV ..2.BFE .. ...99.0080 |. .0 .4.500 ....07/06/2022 .. 07/15/2025
316773-CX-6 ..... FIFTH THIRD BANCORP .. 2.AFE .. ...99.8350 |. .0 .3.650 ....01/23/2019 .. 01/25/2024
316773-CY-4 ..... FIFTH THIRD BANCORP .. 2.AFE .. ...96.6980 |. .0 e 2.375 ....10/23/2019 .. 01/28/2025 ...
316773-DE-7 ..... FIFTH THIRD BANCORP ... v |- 2.AFE ... ...95.3980 |... O 0 0 fel0 el 40055 | 1.000 ....04/20/2022 ...|....04/25/2028 ...
337738-AP-3 ..... FISERV INC ... e | 2B FE ... ...98.1250 |... O e (2,097) Leveeieceiennl0 o0 000.3.850 | 3.850 ....11/05/2021 ...|....06/01/2025 ...
337738-BD-9 ..... FISERV INC ... v |- 2.BFE ... . 103.0690 |... O e 28 o0 [0 50450 |l 5.450 ....02/27/2023 ...|....03/02/2028 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION .. e | 2.BFE ... ...98.2740 |... O e (890) [veeeiiiinnl0 o0l 40350 | 4.350 ....02/01/2019 ...|....07/15/2025 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC v |- 2.BFE ... ...96.2770 |... O e 105 [0 feeiiil0 100080375 | 3.375 ....08/21/2022 ...|....03/24/2027 ...
37045X-DU-7 ..... GENERAL MOTORS FINL CO .. e | 2B FE ... ...97.9060 |... O e 1 L0 [0 0002.3.800 |- 3.800 ....04/04/2022 ...|....04/07/2025 ...
37045X-DII-3 ..... GENERAL MOTORS FINL CO .. v |- 2.BFE ... ...99.7850 |... O i 15 0 [0 022225000 |- 5.000 ....06/06/2022 ...|....04/09/2027 ...
37045X-DZ-6 ..... GENERAL MOTORS FINL CO .. . |- 2.BFE ..|... . 101.1600 |... . L R £ TN N N R o NN o 1 <14 I AN 6.050 ....10/06/2022 ...|....10/10/2025 ...
37331IN-AH-4 . GEORGIA PACIFIC LLC .. .. 1.G FE .. ...98.2600 |. 49,130 |. .0 .3.600 ....03/08/2023 .. 03/01/2025
37331N-AJ-0 . GEORGIA PACIFIC LLC .. .. 1.G FE .. ...94.6480 |. 94,648 |. .0 .1.750 ....04/27/2020 .. 09/30/2025
38141G-B-6 ..... GOLDMAN SACHS GROUP INC . .. 2.AFE .. ...97.2750 |. 63,229 |. .0 .3.850 ....12/03/2021 .. 01/26/2027
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC . .| 1.FFE .. ...90.6970 |. ..145,115 |. .0 .1.000 ....06/07/2021 .. 09/10/2027 ...
38141G-2K-3 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE .. ...92.7290 |. 74,183 |. .0 ......1.000 ....01/19/2022 .. 02/24/2028 ...
40139L-BF-9 ..... GUARDIAN LIFE GLOB FUND ... .. 1.B FE ..|... ...95.2930 |... ... 47,646 |.... O 0 0 [0 000003.246 | 3.246 ....03/24/2022 ...|....03/29/2027 ...
402740-AB-0 ..... GULFSTREAM NATURAL GAS . . |--2.BFE ..|... . 100.5730 |... 110,630 |.... O e (4,642) o0 feeeiel0 el 60190 |- 6.190 ....11/04/2021 ...|....11/01/2025 ...
404280-CE-7 ..... - 1.GFE ... ...97.5090 |... 195,017 |.... O 0 0 00000020633 |l 1.000 ....10/31/2019 ...|....11/07/2025 ...
40434L-AN-T7 ..... . |--2.BFE ..|... . 100.1720 |... 100,172 |.... .. O e 26 [0 [0 el 40750 | 4.750 ....06/06/2022 ...|....01/15/2028 ...
422185-AD-0 ..... HEALTH CARE SERVICE CORP .. - 1.GFE ... . ...94.9290 |... 189,859 |.... . 200,000 |.. ....200,730 LU R () (1) N AR N RPN | I RO 4[4 I AN 1.500 ....05/28/2020 ...|....06/01/2025 ...
42824C-BL-2 ... HP ENTERPRISE CO .. 2.BFE ..|... .. 109,927 |. 100.2660 |... 110,298 |.... . 110,000 |.. ...109,964 O eiiie 36 [0 [0 10022052900 |- 5.900 ....08/07/2023 ...|....10/01/2024 ...
446150-AQ-7 ..... [HUNTINGTON BANCSHARES .. 2.AFE .. 119,737 |...98.1260 |. 117,751 ). . 120,000 119,967 |.. .0 .2.625 ....07/30/2019 .. 08/06/2024 ...
459200-KM-2 . 1BM CORP .. .. 1.G FE .. ..59,979 [...93.1510 |. 55,891 |. 60,000 ..59,987 |.. .0 .2.200 ....02/02/2022 .. 02/09/2027
46647P-BF-2 ..... JPMORGAN CHASE + CO .. 1.EFE .. 65,000 |...97.4520 |. 63,344 |. 65,000 65,000 .0 .1.000 ....09/05/2019 .. 10/15/2025
46647P-CB-0 ..... JPMORGAN CHASE + CO .. 1.EFE .. 110,000 |...92.3110 |. 110,000 .0 .1.000 ...04/15/2021 .. 04/22/2027
46647P-CH-7 ..... JPMORGAN CHASE + CO .. 1.EFE .. . 30,000 |...97.8640 |. ..30,000 |.. .0 ......1.000 ....06/24/2021 .. 06/01/2025 ...
46647P-CK-0 ..... JPMORGAN CHASE + CO ... .. 1.EFE ..|... .. 140,329 |...97.6670 |... ... 140,126 JO I OO £:15) 1 FOSRRURRRRRR | R FEUUPRPRRRPIN | ) SO | I <1 ) AU 1.000 ....06/21/2021 ...|....06/23/2025 ...
46647P-CP-9 ... JPMORGAN CHASE + CO .. 1.EFE ..|... ... 70,000 |...90.6170 |... O 0 0 [0 el 10470 |, 1.000 ....09/15/2021 ...|....09/22/2027 ...
46849L-TK-7 ..... JACKSON NATL LIFE GLOBAL v |- LLFFE ... .. 109,786 |...98.1820 |... O i85 0 [0 011 2.650 |- 2.650 ....06/17/2019 ...|....06/21/2024 ...
49326E-EL-3 ..... KEYCORP e | 2.BFE ... . 70,000 |...97.7600 |... O 0 0 [0 0000.3.878 |l 1.000 ....06/16/2022 ...|....05/23/2025 ...
49446R-AU-3 ..... KIMCO REALTY OP LLC .. v |- 2.AFE ... . 71,647 |...97.8630 |... JLO I O (151:) N FORRRPRRRRY | R FUUUPRPRRRPIN | ) AU <41 ) AU 3.300 ....02/16/2022 ...|....02/01/2025 ...
49456B-AU-5 ... KINDER MORGAN INC .. . |- 2.BFE ..|... .. 219,622 |...92.0500 |... O e 74 0 [0l 10750 | 1.750 ....10/26/2021 ...|....11/15/2026 ...
55336V-AA-8 ..... MPLX LP .. 2.BFE ..|... .. 91,096 |...98.4720 |... . . JLOJ U (< £ ) FORRRRRRRRY | R FUUPPRRRRPIN | I AR 34144 I AU 4.000 ....08/29/2022 ...|....02/15/2025 ...
55336V-BR-0 ..... L R .. 2.BFE ..|... ...93.5850 |... . 100,000 |.. O i 37 o0 [0 il 10750 | 1.750 ....08/11/2020 ...|....03/01/2026 ...
55903V-BA-0 ..... [WARNERMEDIA HOLDINGS INC .. 2.CFE .. ...95.8950 |. . 280,000 .0 eeenn 3,755 ....08/09/2022 .. 03/15/2027 ...
574599-BN-5 ... MASCO CORP ...vveniiiiiriiiiiiiiiiieeeciiiin e e ccaaianees ..2.BFE ..|.. ...95.1340 |... ..50,000 |. Ol (42) 0 0000030500 ). 3.500 ...02/18/2022 ... |....11/15/2027 ...
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591894-CE-8 ..... METROPOL ITAN EDISON CO .evvvnevvevineneeeceiiieeecens oo vee e | s L 2AFE e 39,944 |. 100.8100 (U R N | Y AR | B KN 5.200 |...... 5.200 ....03/28/2023 ...|....04/01/2028 ...
59217G-ER-6 ..... MET LIFE GLOB FUNDING | eveeeeeeeiiiieeeecneieeeees foen e .. 1.DFE ..|... ...91.3710 |... O e T4 |0 0 e 1.875 |...... 1.875 ....01/08/2022 ...|....01/11/2027 ...
59523U-AT—4 ..... MID AMERICA APARTMENTS .... .. 1.G FE ..|... ...90.7330 |... O v 1,142 0 [0 1.100 |...... 1.100 ....08/06/2021 ...|....09/15/2026 ...
606822-CA-0 ..... MITSUBISHI UFJ FIN GRP .. .. 1.G FE ..|... ...96.4010 |... .. JL I N | I APPSRt | B ISP | B AU 0.962 |...... 1.000 ....10/05/2021 ...|....10/11/2025 ...
610202-BN-2 ..... MONONGAHELA POVER CO ... .. 1.G FE ..|... ...99.3190 |... . 100,000 |.. O e (,722) |0 o0 e 4.100 |...... 4.100 ....10/15/2019 ...|....04/15/2024 ...
617446-8J-1 ..... MORGAN STANLEY ... .. 1.EFE ..|... . ...98.3550 |... ...60,000 |.. JLO N I | [ FORRRRRRt | B IEUPRRPRRPIN | B AT 2.720 |...... 1.000 ....07/18/2019 ...|....07/22/2025 ...
617446-80-5 ..... MORGAN STANLEY ... .. 1.EFE ..|... .. 187,635 |...96.0790 |... . 180,000 |.. O [ (1,380) |0 o0 e 2.188 |...... 1.000 ....04/23/2020 ...|....04/28/2026 ...
61747Y-EC-5 ..... MORGAN STANLEY ... .. 1.EFE ..|... .50,000 |...91.3760 |... ...50,000 |.. J I N | I FORRRRRt | B ISP | B AU 1.512 |...... 1.000 ....07/15/2021 ...|....07/20/2027 ...
61747Y-EK-7 ..... MORGAN STANLEY .. 1.EFE .. . 95,010 |...92.9060 |. 95,000 .0 .2.475 |......1.000 ....01/19/2022 .. 01/21/2028
61772B-AB-9 ..... MORGAN STANLEY ... .. 1.EFE .. 100,585 |...92.1780 |. . 100,000 .0 .1.593 |...... 1.000 ....05/04/2021 .. 05/04/2027
62954H-BE-7 . NXP BV/NXP FDG/NXP USA .. 2.AFE .. . 89,912 [...98.7550 |. 90,000 ..89,939 |.. .0 ......4.400 |......4.400 ....06/12/2022 .. 06/01/2027 ...
629541-AC-9 ... NTT FINANCE CORP .. 1.F FE ..|... ..200,000 |...92.2730 |... . 200,000 |.. ... 200,000 J I N | I FORRRRRt | B ISP | B AU 1.162 |...... 1.162 ....02/24/2021 ...|....04/03/2026 ...
637417-AG-1 ..... NNN REIT INC .. 2.AFE ..|... .. 154,256 |...98.9790 |... . 150,000 |.. ...150,406 JLUJN SRR € 745D N MO | I RPN | ) AN 3.900 |...... 3.900 ....05/01/2019 ...|....06/15/2024 ...
6533%K-BL-3 ..... NEXTERA ENERGY CAPITAL . - 2.AFE ... ... 40,102 |...99.0200 |... O i (49) |0 o0 e 4.255 |...... 4.255 ....08/02/2022 ...|....09/01/2024 ...
666807-BI-3 ..... NORTHROP GRUMMAN CORP ... |- 2.AFE L. . 95,748 |...97.7210 |... O e (L513) |0 o0 e 2.930 |...... 2.930 (JJ ....... ,216 |... ...08/22/2021 ...|....01/15/2025 ...
668074-AV-9 ..... NORTHWESTERN CORP - 1.GFE ... ...98.7240 |... O e 28 o0 o0 e 1.000 |...... 1.000 ...03/19/2021 ...|....03/26/2024 ...
66815L-2A-6 ..... NORTHWESTERN MUTUAL GLBL .. S LAFE L ...92.4880 |... O s 2,196 |0 [0 0.800 |...... 0.800 ....01/07/2021 ...|....01/14/2026 ...
66815L-2K-4 ..... NORTHWESTERN MUTUAL GLBL .. .. 1.AFE ..|... ...98.6570 |... O 8 0 [0 e 4.350 |...... 4.350 ....09/08/2022 ...|....09/15/2027 ...
670346-AX-3 ..... NUCOR CORP ... .. 1.G FE ..|... ...98.4080 |... O 8 o0 [0 3.950 |...... 3.950 ....06/18/2022 ...|....05/23/2025 ...
67077M-AD-0 ..... NUTRIEN LTD . .. 2.BFE .. ...97.0770 |. .0 .3.000 |......3.000 ....02/16/2022 .. 04/01/2025
67077M-AE-8 ..... NUTRIEN LTD . ..2.BFE .. ...97.7390 |. .0 .4.000 |......4.000 ....08/12/2020 .. 12/15/2026
67077M-AY-4 ..... NUTRIEN LTD . .. 2.BFE .. . 101.6830 |. .0 .5.950 |......5.950 .. 11/07/2022 .. 11/07/2025
67077M-BA-5 ... NUTRIEN LTD . .|..2.BFE .. . 100.9670 |. .0 .4.900 |......4.900 ....03/23/2023 .. 03/27/2028 ...
68389X-CC-7 ..... ORACLE CORP .. .. 2.BFE .. ...93.3270 |. .0 ......1.650 |......1.650 ....08/22/2021 .. 03/25/2026 ...
68389X-CM-5 ..... ORACLE CORP .. .. 2.BFE ..|... .. 119,797 |. 100.0830 |... ....119,828 LU SR 0 N | I RPN | ) AN 4.500 |...... 4.500 ....02/02/2023 ...|....05/06/2028 ...
686514-AE-0 ..... ORLANDO HEALTH OBL GRP |- 1L.EFE ... .. 148,213 |...94.5980 |... ... 148,545 0 e 256 |0 o0 e 3.777 |...... 3.711 ....03/16/2022 ...|....10/01/2028 ...
68902V-AH-0 ..... OTIS WORLDWIDE CORP ... .. 2.BFE ..|... ... 50,000 |...96.1390 |... I RN | N | RPN | B FN 2.0%6 |...... 2.056 ....02/19/2020 ...|....04/05/2025 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES .. - 1.GFE ... .. 139,162 |...99.2540 |... O e 155 |0 o0 e 4.758 |...... 1.000 ....01/19/2023 ...|....01/26/2027 ...
693506-BQ-9 ..... PPG INDUSTRIES INC |- 2.AFE L. ... 79,862 |...98.0040 |... LU < I N | N RPN | ) AN 2.400 |...... 2.400 ....08/06/2019 ...|....08/15/2024 ...
693506-BU-0 ..... PPG INDUSTRIES INC .... .. 2.AFE ..|... . 89,489 |...92.4630 |... 0 e 101 |0 o0 e 1.200 |...... 1.200 ....08/01/2021 ...|....03/15/2026 ...
6944PL-20-0 ... PACIFIC LIFE GF I1 . .. 1.DFE .. ...87.3430 |. .0 .1.450 |......1.450 ....02/22/2022 .. 01/20/2028 ...
701094-AM-6 ..... PARKER HANNIFIN CORP . .. 2.AFE .. ...98.6850 |. .0 .2.700 |......2.700 ....06/05/2019 .. 06/14/2024
701094-AQ-7 ..... PARKER HANNIFIN CORP . .. 2.AFE .. ...99.03%0 |[. .0 .3.650 |[......3.650 ....06/06/2022 .. 06/15/2024
701094-AR-5 ..... PARKER HANNIFIN CORP . .. 2.AFE .. ...99.1980 |. .0 .4.250 |......4.250 ....06/06/2022 .. 09/15/2027
70462G-AB-4 ..... PEACEHEALTH OBLIGATED GR .. 1.G FE .. ...92.9060 |. .0 .. 1375 ... 1.375 ...10/01/2020 .. 11/15/2025 ...
718546-AZ-7 ..... PHILLIPS 66 .. 2.AFE ..|... ...92.9240 |... O 8 0 [0 e 1.300 |...... 1.300 ....11/16/2020 ...|....02/15/2026 ...
718547-AT-9 ..... PHILLIPS 66 CO .. 2.AFE ..|... . 100.9220 |... O e 28 |0 [0 4.950 |...... 4.950 ....03/27/2023 ...|....12/01/2027 ...
723787-AT-4 ... PIONEER NATURAL RESOURCE .. - 2.AFE ... ...92.8630 |... O 8 0 [0 e 1.125 |...... 1.125 ....01/14/2021 ...|....01/15/2026 ...
723787-AV-9 ..... PIONEER NATURAL RESOURCE .. |- 2.AFE L. . 100.7630 |... L Y A N | N | B SO 5.100 |...... 5.100 ....03/27/2023 ...|....03/29/2026 ...
T4256L-ET-2 ..... PRINCIPAL LFE GLB FND |1 .. |- 1L.EFE ... ...96.0230 |... . .. . O e 151 0 0 e 1.375 |...... 1.375 ....01/04/2022 ...|....01/10/2025 ...
74368C-BL-7 ..... PROTECTIVE LIFE GLOBAL .... .| 1.DFE ..|... ...97.5430 |... 146,315 |.... . 150,000 |.. .. 150,000 I RN | N | RPN | ) AN 3.218 |...... 3.218 ....03/24/2022 ...|....03/28/2025 ...
T497TTR-DN-1 ... COOPERATIEVE RABOBANK UA .. .. 1.G FE ..|... ...95.3720 |... . 260,000 |.. JLO I I | I APt | B ISP | B AT 3.649 |...... 1.000 ...08/30/2022 ...|....04/06/2028 ...
756109-AZ-7 ..... REALTY INCOME CORP .......... .. 1.G FE ..|... ...91.3060 |... ...50,000 |.. O s 1,613 |0 [0 0.750 |...... 0.750 ....01/25/2023 ...|....03/15/2026 ...
76169X-AC-8 ..... REXFORD INDUSTRIAL REALT .. 2.AFE .. . 100.1760 |. 70,000 .0 ......5.000 |......5.000 ....08/28/2023 .. 06/15/2028 ...
771367-CD-9 ..... ROCHESTER GAS + ELECTRIC . 1.FFE ..|.. . 88,619 [...94.3580 |... ..80,000 |. O (1,322) |0 o0 3.100 |...... 3.100 ...12/15/2020 ... |....06/01/2027 ...
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T76743-AB-2 ..... ROPER TECHNOLOGIES INC ...evvvvnviviiiiniiviiinineens oo e e | s L 2AFE L 44,177 [...98.0630 [.....cevvnneennnn 39,225 |oviiinnnnnnnnnnn 40,000 [onniiennnnnnn 41,958 el (U O (X ) 1 AU | N AR | B RN 3.850 |...... 3.850 ....09/20/2021 ...|....12/15/2025 ...
T76743-AH-9 ..... ROPER TECHNOLOGIES INC .. v |- 2.BFE ... ...97.5370 |... O e 1 0 [0 e 2.350 |...... 2.350 ...08/19/2019 ...|....09/15/2024 ...
T76743-AM-8 ..... ROPER TECHNOLOGIES INC .. . |- 2.BFE ..|... ...93.4830 |... O 8 o0 [0 1.000 |...... 1.000 ....08/18/2020 ...|....09/15/2025 ...
78016E-ZZ-3 ..... ROYAL BANK OF CANADA . |- 1L.EFE ... ...91.5440 |... O e 35 0 o0 e 1.400 |...... 1.400 ....10/04/2021 ...|....11/02/2026 ...
78355H-KL-2 ..... RYDER SYSTEM INC . |- 2.BFE ..|... ...99.5140 |... O i 12 o0 [0 e 3.650 |...... 3.650 ....02/25/2019 ...|....03/18/2024 ...
78355H-KU-2 ... RYDER SYSTEM INC .. 2.AFE ..|... ...97.7800 |... JLU I N - ) APt | B IR | ) AU 4.300 |...... 4.300 ....05/10/2022 ...|....06/15/2027 ...
785592-AS-5 ... SABINE PASS LIQUEFACTION ...cevvvvviiiiiiiiiiiiiiiiienans foee e .. 2.AFE ..|... . 100.4710 |... O o 164 0 [0 5.000 |...... 5.000 ....11/18/2022 ... |....03/15/2027 ...
816851-BN-8 ..... SEMPRA . |--2.BFE ..|... ...97.5790 |... O [ 46 |0 0 e 3.300 |...... 3.300 ...08/21/2022 ...|....04/01/2025 ...
817826-AC-4 ..... 7 ELEVEN INC ... ..2.BFE .. ...92.4600 |. .0 .0.950 |......0.950 ....01/27/2021 .. 02/10/2026
824348-BR-6 . SHERWIN WILLIAMS CO .. .. 2.BFE .. ...98.8230 |. .0 .4.250 |......4.250 ....08/08/2022 .. 08/08/2025
828807-CW-5 ..... [SIMON PROPERTY GROUP LP . .. 1.G FE .. ...96.9010 |. ..87,464 |.. .0 ......3.300 |......3.300 ....01/27/2023 .. 01/15/2026 ...
84859D-AB-3 ..... SPIRE MISSOURI INC .. 1.F FE ..|... ...99.8640 |... .. 210,000 JLO N N | [ ARt | B ISP | B AU 5.841 |...... 1.000 ...12/0172021 ... |....12/02/2024 ...
854502-AP-6 ..... STANLEY BLACK + DECKER I .. .. 2.AFE ..|... ...96.6340 |... LU R ) ) AU | RN | ) AN 2.300 |...... 2.300 ....02/22/2022 ...|....02/24/2025 ...
857477-BE-2 ..... STATE STREET CORP |- 1L.EFE ... ...97.4860 |... O [0 0 [0 e 2.354 |...... 1.000 ....10/29/2019 ...|....11/01/2025 ...
857477-BS-1 ..... STATE STREET CORP |- LEFE ... ...92.9260 |... LU RN | N | RN | B SN 2.203 |...... 1.000 ....02/02/2022 ...|....02/07/2028 ...
86562-CH-1 ..... SUMITOMO MITSUI FINL GRP .. - 1.GFE ... ...91.1080 |... J I N | I FORRRRRt | B ISP | B AU 1.402 |...... 1.402 ...09/13/2021 ...|....09/17/2026 ...
87264A-BR-5 ..... T MOBILE USA INC ... . |- 2.BFE ..|... ...94.7540 |... O o317 o0 [0 e 2.250 |...... 2.250 ...04/20/2023 ...|....02/15/2026 ...
87264A-BU-8 ..... T MOBILE USA INC ... .. 2.BFE ..|... ...95.1100 |... 0 [ 851 |0 o0 e 2.625 |...... 2.625 ...04/19/2023 ...|....04/15/2026 ...
87264A-DA-0 ..... T MOBILE USA INC .. 2.BFE ..|... . 100.9080 |... O i 12 o0 [0 4.800 |...... 4.800 ....06/08/2023 ...|....07/15/2028 ...
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF .. 2.BFE .. ...97.8770 |. .0 .3.550 |......3.550 ....04/07/2022 .. 04/14/2025
883556-CS-9 . THERMO FISHER SCIENTIFIC .. 1.G FE .. ...96.8090 |. .0 .1.215 |......1.215 ....10/19/2021 .. 10/18/2024
89114T-20-7 ..... TORONTO DOMINION BANK ... .. 1.EFE .. ...91.8420 |. .0 .1.200 |...... 1.200 ....02/09/2023 .. 06/03/2026
89114T-2T-2 ..... TORONTO DOMINION BANK .. 1.EFE .. ...94.4770 |. .0 .2.800 |......2.800 ....03/07/2022 .. 03/10/2027 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP .. 1.G FE .. ...96.3590 |. . . 150,000 150,000 |.. .0 ......4.123 |......1.000 ....06/01/2022 .. 06/06/2028 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP ... .. 1.G FE ..|... .. 160,046 |...97.9430 |... 156,709 |.... . 160,000 |.. ... 160,031 O e () 0 [0 e 4.260 |...... 1.000 ....07/25/2022 ...|....07/28/2026 ...
902613-AN-0 ..... UBS GROUP AG ... .. 1.G FE ..|... ..200,000 |...98.4950 |... 196,990 |.... . 200,000 |.. ... 200,000 O 0 0 [0 e 4.488 |...... 1.000 ....05/08/2022 ...|....05/12/2026 ...
9115H-JF-8 ..... US BANCORP - 1.GFE ... .. 170,000 |...98.5%0 |... .. 170,000 LU RN | N | RN | B SN 4.548 |...... 1.000 ....07/19/2022 ...|....07/22/2028 ...
91159H-JH-4 ... US BANCORP v |- .G FE ... ... 75,000 |. 100.6500 |... JLO N N | [ ARt | B ISP | B AU 5.727 |...... 1.000 ....10/18/2022 ...|....10/21/2026 ...
92343V-DY-7 ... VERIZON COMMUNICATIONS .. e | 2.AFE L. .. 187,450 |...98.6010 |... O v (1,442) |0 [0 e 4125 |...... 4125 ....03/30/2022 ...|....03/16/2027 ...
92939U-AH-9 WEC ENERGY GROUP INC ... - 2.AFE ... .. 69,950 |...99.8110 |... . O e e 16 |0 o0 e 5.000 |...... 5.000 ....09/22/2022 ...|....09/27/2025 ...
92939U-AK-2 ..... [WEC ENERGY GROUP INC . .. 2.AFE .. ...99.63%0 |[. . 110,000 109,912 |.. .0 4.750 |......4.750 ....01/09/2023 .. 01/09/2026 ...
95000U-2V-4 . WELLS FARGO + COMPANY .. 2.AFE .. ...95.4580 |. . 180,000 174,606 |.. .0 .3.526 |......1.000 ....08/17/2022 .. 03/24/2028
95000U-2X-0 ..... [WELLS FARGO + COMPANY .. 2.AFE .. ...98.0230 |. . 180,000 178,500 |.. .0 .3.908 |......1.000 ....08/17/2022 .. 04/25/2026
95000U-3A-9 . WELLS FARGO + COMPANY .. 2.AFE .. ...99.3050 |. . 170,000 171,547 .. .0 .4.808 |......1.000 ....08/17/2022 .. 07/25/2028
950400-AG-9 . WELLTOWER OP LLC . .. 2.AFE .. ...99.3270 |. . 100,000 ..99,985 |.. .0 ......3.625 |......3.625 ....02/13/2019 .. 03/15/2024 ...
96145D-AB-1 ..... WRKCO INC v |- 2.BFE ... ...98.0890 |... ...90,000 |.. JL I O (< 1) N ARt | B IR | ) AT 3.000 |...... 3.000 ....11/05/2019 ...|....09/15/2024 ...
962166-CC-6 ..... WEYERHAEUSER CO e | 2.BFE ... ...99.5570 |... . 110,000 |.. O i 71 0 [0 e 4.750 |...... 4.750 ....06/15/2023 ...|....05/15/2026 ...
969457-CH-1 ... WILLIAMS COMPANIES INC .. v |- 2.BFE ... . 101.0470 |... O e 12 0 [0 e 5.400 |...... 5.400 ....02/27/2023 ...|....03/02/2026 ...
96950F-AQ-7 ..... WILLIAMS COMPANIES INC .... . |- 2.BFE ..|... ...98.4090 |... O e (2,318) |0 o0 e 3.900 |...... 3.900 ....09/02/2021 ...}|....01/15/2025 ...
976843-BP-6 ..... WISCONSIN PUBLIC SERVICE .. coveene | eevevnnnns | LFFE Lo . 100.7750 |... O e |0 0 5.350 |...... 5.350 ...11/07/2022 ...|....11/10/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 100,576,831 104,242,000 104,056,045 XXX XXX XXX 870,116 2,654,796 XXX XXX
89170V-AA-6 ..... TOWD POINT MORTGAGE TRUST ... ...93.4150 |... 20396,433 |0 [0 0 0 3.750 |...... 1.000 . 14,769 |....07/15/2022 ...|....07/25/2062 ...
89173F-AA-8 ..... TOWD POINT MORTGAGE TRUST ... . U [N A . ...99.3210 |.oeeeriiieeeeennn 5,809 [ 5,848 | 5,856 |.veeeeerenennn0 o0 0 [0 e 2.750 |...... 1.000 ....02/07/2017 ...|....10/25/2056 ...
89175V-AA-1 ..... TOWD POINT MORTGAGE TRUST ......cccvvvniiiiiiunnninnns AL , ...96.8780 |.......oooee......58,190 |.oiinninni.... 60,066 [.iiiiiinnnnnins 59,871 [0 i 0 o0 0 3.250 |...... 1.000 ...05/29/2018 ... |....03/25/2058 ...
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89176L-AA-2 ..... TOWD POINT MORTGAGE TRUST LA e 108,138 |...97.7360 |...oeevverrrnnnnn 106,131 |oooeieiis 108,590 |..oevvvennnns 108,138 |oevveeniiennnnd (0 (VIR R | N RN | ) RN 3.750 |...... 1.000 |MTLY .... ....10/25/2018 ...|....03/25/2058 ...
89178B-AA-2 ..... TOWD POINT MORTGAGE TRUST ... LA ..311,944]...93.9510 |... ....311,944 0 . JUU VI PR | B AU | ) IO 2.900 |...... 1.000 |MTLY .... ....11/04/2019 ...|....10/25/2059 ...
89179Y-AR-4 ..... TOWD POINT MORTGAGE TRUST ... LA ...91.6470 |... ....336,889 0. FN VN R | N | B RO 2.250 |...... 1.000 |MTLY .... ....11/10/2021 ...|....11/25/2061 ...
89180Y-AA-8 ..... TOWD POINT MORTGAGE TRUST ... LA ...93.6170 |... ....352,79% 0 . FU VI FORRRRL | B AU | B IO 3.750 |...... 3.750 [MTLY .... ...09/14/2022 ...|....09/25/2062 ...
89173F-AA-8 ..... TOWD POINT MORTGAGE TRUST ... LA ...99.3210 |oooiiiiiiiiin 4,356 [ 4,386 | 4,392 0. NV O | N | B RO 2.750 |...... 1.000 |MTLY .... ....02/07/2017 ...|....10/25/2056 ...
89175V-AA-1 ... TOWD POINT MORTGAGE TRUST ... LA ...96.8780 |... 0 . FUU VI FORRPRRRL | R AU | ) IO 3.250 |...... 1.000 |MTLY .... ....05/29/2018 ...|....03/25/2058 ...
89176L-AA-2 ..... TOWD POINT MORTGAGE TRUST ... LA ...97.7360 |... 0. RNV R | I N | B RO 3.750 |...... 1.000 |MTLY .... ....10/25/2018 ...|....03/25/2058 ...
89178B-AA-2 ..... TOWD POINT MORTGAGE TRUST ... . LA ...93.9510 |... . 0 . JUU VI PR | B AU | ) IO 2.900 |...... 1.000 |MTLY .... ....11/04/2019 ...|....10/25/2059 ...
89179Y-AR-4 ..... TOWD POINT MORTGAGE TRUST ... [ PP e | e | AL ...91.6470 |... 196,531 |.... ...217,987 0. 0 0 0 ) 2.250 |...... 1.000 |MTLY ... ...11/10/2021 ...|....11/25/2061 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 2,161,556 | XXX 2,047,775 , 161,556 0 0 XXX XXX XXX XXX
05592D-AA-2 ... BPR TRUST LA .. 528,685 |...98.5570 |... 522,354 |.... ....528,685 0 . o0 o0 01172260 - 1.000 |MTLY .... ...04/07/2022 ...|....04/15/2037 ...
056054-AA-7 ..... BX COMMERCIAL MORTGAGE TRUST 2 LA ...99.7460 |. ..124,000 |. 122,840 |.. .0 .0 .1.000 | MTLY .... ....06/06/2022 .. 10/15/2036
05606D-AS-7 ..... BX TRUST .. LA . 100.2640 |. ..523,985 |. 519,130 |.. .0 0 | .1.000 |MTLY .... ....08/04/2022 .. 08/15/2039
05608U-AA-6 ..... BX TRUST .. LA . 100.0940 |. ..495,465 |. 493,144 |.. .0 .0 ......1.000 |MTLY .... ....00/09/2022 .. 08/15/2039 ...
05609V-AA-3 ..... BX TRUST LA ...97.4260 |... 365,347 |.... ....367,969 0 . et o0 0 60176 1.000 |MTLY .... ...03/10/2022 ...|....09/15/2036 ...
056090-AA-1 ... LA ...99.2470 |... 487,186 |.... ....489,486 0. cend0 o0 00060853 1.000 |MTLY .... ....04/08/2022 ...|....04/15/2037 ...
05610M-AA-O ... LA . 100.1880 |... 370,696 |.... ....368,517 0 . o0 o0 0 7477 1.000 |MTLY .... ....06/27/2022 ...|....06/15/2027 ...
060352-AE-1 ..... LA ...94.6070 |... 444,655 |.... ....453,440 0. cend0 o0 [0l 82254 3.254 |NTLY ... ....08/16/2022 ...|....07/15/2060 ...
06541F-BA-6 ..... LA ...94.4210 |... 901,719 |.... ....999,616 0 . ceet0 o0 0 1130625 3.625 [MTLY .... ....08/02/2022 ...|....05/15/2050 ...
06541W-AW-2 ..... LA ...93.9290 |... 366,325 |.... . .. ....375,710 0. FN VI R RN | SRR i <) ) AN 3,131 [MTLY .... ....06/03/2022 ...|....06/15/2060 ...
065410-AX-0 ..... LA ...94.3680 |... 783,258 |.... . 830,000 |.. ....852,274 0 . FUN VI PO | R AU | I SO < 1 N AU 3.390 [MTLY .... ...02/25/2022 ... |....06/15/2060 ...
12515A-BE-9 ..... CD COMMERCIAL MORTGAGE TRUST .. LA ...92.8430 |... . 380,000 |.. ....381,737 0. FUN VI R RN | RO . T AN 1.000 |MTLY .... ...08/30/2022 ...|....11/10/2049 ...
12592G-BB-8 ..... COMM MORTGAGE TRUST ... LA ...99.0850 |. 68,132 ..71,866 |.. .0 0 | . 3.499 |MTLY ... ....09/11/2017 .. 08/10/2047
12593Y-BE-2 . COMM MORTGAGE TRUST ... LA ...96.1380 |. . 370,000 .367,355 |.. .0 .0 . 3.762 |MTLY ... ....06/11/2022 .. 02/10/2049
12635R-AX-6 ..... CSAIL COMMERCIAL MORTGAGE TRUS LA ...96.6620 |. ..340,000 352,777 |.. .0 0 | .3.807 |MTLY ... ....02/24/2022 .. 11/15/2048
12637U0-Al-9 ... CSAIL COMMERCIAL MORTGAGE TRUS LA ...94.9430 |. ..420,000 .408,762 |.. .0 .0 .3.502 | MTLY ... ....06/04/2022 .. 11/15/2049 ...
17290Y-AR-9 ..... CITIGROUP COMMERCIAL MORTGAGE . LA ...94.5980 |. . . 500,000 .509,339 |.. .0 0 | eeee3.209 |MTLY ... ...03/08/2022 .. 05/10/2049 ...
17323V-AY-1 ... CITIGROUP COMMERCIAL MORTGAGE .... LA ...97.5970 |... 224,459 |.... ....231,378 0. cend0 o0 00000 2.935 | 2.935 |MTLY .... ....03/04/2022 ...|....04/10/2048 ...
17323Y-AD-1 ..... CITIGROUP COMMERCIAL MORTGAGE .... LA ...96.2220 |... 250,176 |.... ....260,644 0 . ceet0 o0 01110080762 . 3.762 [MTLY .... ....04/20/2022 ...|....06/10/2048 ...
17326C-AY-0 ..... CITIGROUP COMMERCIAL MORTGAGE .... LA ...93.6%0 |... 539,452 |.... ....552,023 0. cend0 o0 0000030197 3.197 [MTLY .... ....06/19/2022 ...|....08/15/2050 ...
36252H-AC-5 ..... GS MORTGAGE SECURITIES TRUST .. LA ...93.2270 |... 417,558 |.... ....434,791 0 . o0 o0 00130409 . 3.409 [MTLY .... ....05/19/2022 ...|....03/10/2050 ...
36254K-AK-8 ..... GS MORTGAGE SECURITIES TRUST .. LA . ...92.5000 |... 494,876 |.... ....513,663 0. cend0 o0 00000030205 . 3.205 [MTLY .... ...06/19/2022 ...|....11/10/2050 ...
46590L-AT-9 ..... JPNDB COMMERCIAL MORTGAGE SECU ... LA .. 183,959 |...93.5270 |... 177,702 |.... ...183,959 0 . FUON VI PO | R AU | ) SR B 738 IO 3.143 [MTLY ... ....05/05/2022 ...|....06/15/2049 ...
46593E-AA-3 ..... JP MORGAN CHASE COMMERCIAL MOR LA 693,263 |...98.6190 |. ..685,401 |. .693,263 |.. .0 .0 .1.000 |MTLY .... ....03/09/2022 .. 03/15/2039 ...
465968-AE-5 ..... JP MORGAN CHASE COMMERCIAL MOR LA 490,232 |...92.0590 |. ..432,677 |. .490,232 |.. .0 0 | . 3.454 |MTLY ... ....08/01/2022 .. 09/15/2050
466317-AA-2 ..... JP MORGAN CHASE COMMERCIAL MOR LA 432,023 |...92.0000 |. ..413,162 |. 432,023 |.. .0 .0 .1.000 |MTLY .... ....04/28/2022 .. 04/15/2037
46644U-BA-5 . JPNBB COMMERCIAL MORTGAGE SECU LA 381,931 [...95.6360 |. ..353,853 |. .381,931 |.. .0 0 | . 3.821 |MTLY ... ....08/09/2022 .. 07/15/2048
46645L-AY-3 ..... JPMBB COMMERCIAL MORTGAGE SECU LA 419,802 |...95.6720 |. ..392,254 | 419,802 |.. .0 .0 ......3.576 |NTLY .... ...03/11/2022 .. 03/17/2049 ...
46646G-AA-5 ..... JP MORGAN CHASE COMMERCIAL MOR ... LA .. 135,606 |...92.3810 |... . . ....135,606 0 . ceet0 o0 0 ]l 2,854 1.000 |MTLY .... ....08/04/2022 ...|....09/06/2038 ...
46646R-AJ-2 ..... JPNDB COMMERCIAL MORTGAGE SECU ... LA .. 266,340 |...91.8330 |... . 270,000 |.. ....266,340 0. FN VN R RN | RO O . B AN 3,141 [MTLY .... ....03/25/2022 ...|....12/15/2049 ...
46648K-AU-0 ..... JPNDB COMMERCIAL MORTGAGE SECU ... LA .. 244,655 |...92.7130 |... ..245,000 |.. ....244 655 0 . ceet0 o0 0 01l 30409 . 3.409 [MTLY .... ....08/28/2022 ...|....10/15/2050 ...
53218D-AA-6 ..... LIFE FINANCIAL SERVICES TRUST . LA .. 412,925 |...97.7500 |... ..415,000 |.. ....412,925 0. FUN VN O RN | I RO o 1 < A AN 1.000 |MTLY .... ...06/08/2022 ...|....05/15/2039 ...
563136-AA-8 ..... MANHATTAN WEST e | e e LA L .. 235,717 |...88.3950 |... ..245,000 |.. ....235,717 0 ... o0 o0 02130 - 2.130 [MTLY .... ....08/07/2022 ...|....09/10/2039 ...
61691G-AS-9 ..... MORGAN STANLEY BAML TRUST .......coovevvvvvnnnnnnrivnnnns fooe von | oieeens | eeeennis LA e 252,370 [...95.0010 [.....ccevvnnn 242,252 |oiiiiinnnnnnnnnnn 255,000 [.....oeevvnnnnnns 252,370 |.eevunniiiinnnnd [ 0 Joveerivivennnnn0 o0 )..00.8.720 .o 3.720 [MTLY .... ...06/06